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Ba3oBble akTuBbI

[OuHamuka cnpagoB EMBI+

KpuBas cTtaBok ka3Haueickux obssatenscte CLUA 3a npoweawwyl CokpaLleHHyo

EMBI+ Poccus cnpag EMBI+ Bpaaunus cnpag EMBI+ cnpag
325 Hefeno NoaHAnacb B KPATKOCPOYHOM CermeHTe, Torga Kak [OXOAHOCTW AanbHuUX
300 BbINYCKOB OCTanucb 6e3 u3MeHeHuit. 3a MUHyBLUME 4 CEcCUM AOXOAHOCTb 2-NETHUX
275 obasatenscte CLUA Bbipocna Ao 1.59 (+0.25)%, 10-netHux — fo 3.36 (+0.06)%.
2
*0 Pa3BuBaloLNECS PbIHKY
225
200 Puckosble fonr ocralTca nof BNacTbio  rnobanbHbix — cnekynauui.  “Annetut"
175 MHBECTOPOB OCTaeTCA CnabbiM, @ HEraTMBHYI0 KapTWHY YCWUNMBAeT BOMATUMBHOCTb B
150 per1oHax co 3HauMTemnbHON A0Nelt CreKynATUBHOTO kanutana (Mpexae BCero, CTpaHbl

NatuHckoi Amepukn). Poccuiickvue eBpoobnuraLmum BbIrnsgsaT HEMHOMM MyYLle pbiHKa:
125 LieHa Bbinycka "Russia'30" 3a Hepento pocturna 115.05 (+0.15)%, oaHako ero cnpag B
100 \ \ \ TeYeHWe Hepenv focturan 3-neTHero Makcumyma (211 6.n.).
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PbiHOK py6neBbix obnuravuii

MemoyHuk: JP Morgan

JlokanbHbIii AONTOBOM PbIHOK MO UTOram Heaenu CMOr MokasaTb POCT LieH B Hanbonee

JeLeBbIX BbiMyckax NepBOro YpoBHS. [lepuoa HamoroBbiX NmaTeXen NPOXOAUT

CMOKOWHO: AEHEXHBIN PbIHOK COXpaHSieT KoMAOopTHbE ycnoBus. Ha Tekylwen Heaene

101% NPOMAET MUK HArOroBbIX NNATEXen M "NecTpbii” NEPBUYHBIA PLIHOK, YTO MOXET CBECTH
Ha HET aKTUBHOCTb Ha BTOPUYHBIX Toprax (nodpobHee Ha cmp. 2).
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Moka3aTenn NMKBUAHOCTM

1100
= [lenoawTbl 6aHKoB B barke Poccum
1000 M OcTaTku Ha Kop.CueTax KpeUTHBIX OpraHu3aLyii

900

800

500

400

300
20 map 13 map 6 Map 28 tbeB 21 te 14 thes 7 theB 31 aHB 24 5HB.

UemoyHuk: LieHmpanbHbil baHk PO

CraBku LIBOR
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WemouHuk: Bloomberg

JIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Mokasatenb pybrneBoi NUKBWAHOCTK CeropHs yTpom coctasun 781.0 (+16.7) mnpa pyo.
CTpyKTypa NMKBWAHOCTM BLIFMAANT CreaytoLmM 06pasoM: 0CTaTki Ha KopcyeTax BblpoCim
[0 606.2 (+4.8) mnpa pyb., a fenosutsl G6aHkoB B LIB coctasunm 174.8 (+11.9) mnpg pyb.
Mo wToram npolefwein Hegenu, HECMOTPS Ha HanmoroBble MNaTexXu, KOHBIOHKTYpa
[EHEeXHOrO pbiHka octaBanach komdoptHoi. Ctaskn MBK pgocturanm nuka Ha otmeTke
5.5%, opHako Ha nNpOTSXEHUW Hedenun octaBanucb Ha yposHe 4-4.5%. Ceroghs
OfiHOAHeBHble kpeauTbl obxogatca nog 3.5-4.3%. Ha Tekywen Hegene npougyt
3HAYNTENbHbIE HAMOTOBbIE MMATEXW: BO BTOPHUK akumsbl 1 HAMW, B naTHULY npeactont
ynnata Hanora Ha npubbinb. YunTbiBas TeKyllee AEHEXHOE NPeArnoXeHne, BRMSHUE
HanoroBbIx nNnatexer Ha ctaekn MBK 6yget kpaTkoCpOuHbIM. Y pblHKa CyLLeCcTBYeT 3anac
- cgenku PEMO LB, obbem koTopbix ceitdac MuHumaneH (5.7 mnpg pyb. B natHuuy).
MepBuyHbIN pbiHOK obnuraumii GyaeT HacblleH pasMeLLeHMsMUM:  3annaHupoBaHo 9
ayKLWOHOB CymMMapHbIM 06bemom 10.5 Mnpa pyb.

KpuBas ctaBok LIBOR (USD) 3a Hegento cHuaunack B cpegHem Ha 15-20 6.n.; 1M LIBOR
cocrasnseT 2.61%, 3M LIBOR - 2.61%, 12M LIBOR - 2.39%. CraBku poccuiickux NDF
MMEIOT CreaylowWwnin BUA: KPaTKOCPOYHbIA CerMeHT B auanasoHe 3-5%, Gonee panbHue
CTaBKu He npesbiLwaioT 6.5%.

WHBECTULMM: POKYC Ha NUKBMOHOCTb

MwHyBlWwas Hepjens Ha NOKanbHOM [OMrOBOM pbiHKE Mpolna caepkaHHo. LieHs
OOnbLIMHCTBA  BbLINYCKOB MEPBOTO  YPOBHA  3aKPbIMUCb B MOMNOXMTENBHOM 30HE C
MWUHIMarbHBIM M3MEHEHWEM B LieHe. JTnwwb cekTop rocbymar cmor nokasatb pocT. [lanbHui
cermeHT O®3 okasancs B nugepax LIEHOBOrO pocTa Mocre YCrewHoro (Mo HblHEWHUM
mepkam) gopasmeltenns Munguna. O3 kopoTkoi 1 cpeaHen Aropauuy OCTalTCs He B
aBope y pbiHKa — ux cnpag Hap ctaskon PEMO LB ocTaeTtcs MuHMManbHbIM, a no
HEKOTOPbIM BbINyCKam 1 BOBCE OTPULIATENbHbIM.

B kopropaTuBHbIX BbIMyckax NEpBOro YPOBHS MO3UTUB Gbin Gone caepkaHHbIM, HeXenn B
cektope O®3. Hanbonee nepenpoaaHHble "MuLIKK" CMOMMM HEMHOTO NMpuGbIBaTL B LiEHE B
pamMKkax CnekynsTMBHOI cTpaTernn. K 3aBepLueHMio Heaenu akTUBHOCTb Ha pbiHKe Hadana
CTPEMUTENBHO COKPALLATLCS, YTO CBA3AHO Kak C BbIXOAHbIMM AHAMM B EBpone n CLUA, Tak
11 C MOATOTOBKOI PbIHKA K 3HAYMTENbHbIM HaroroBbIM NEPEYMCIIEHUAM Ha TekyLLel Heaene.

BmecTe ¢ TeM JeHeXxHbI pPbIHOK NPOJOIMKAeT NOANMUTLIBATL KOTUPOBKMA. YnnaTa Hanoros
Ha NpoLleaLen Hefene okasana NMlb KPaTKOBPEMEHHOE BIWSIHWE HA CTaBKM, TOrAA Kak
opfHoaHeBHble MBK Ha npoTsikeHun Hegenu obxogunuce B cpepHem nop 4%. Hosas
Hepens (NOCneaHss B TEKyLUEM KBapTane) CynuT pbiHKy Bonblue HeraTuea: BO BTOPHUK W
MATHWLY NPOAYT 3HAYMTENbHbIE HAMoroBble nnatexu. MepsuyHbIi pbiHOK Npeanoxut 10.5
mnpa py6. Bce ato moxeT npuecTu k 6onee npopomkutensHomy pocty craBok MBK no
ypoBHen craBok PEMO LB (6-6.5%). B 10 xe Bpems ¢ Ha4anom HOBOro KBapTana CTaBku
[JOIMKHBI BHOBb BEPHYTb Ha KOMCDOPTHBIN YPOBEHb.
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Py6nesble obnuraumy. Mepabii "aLwenoH".
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Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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Py6nesble obnuraumun. baxku n mHaHehI.
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PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.
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PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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Py6nesble obnuraumu. Toprosns.
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Py6nesble obnuraumv. Metannyprus.
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PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.
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PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.
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Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.
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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 23/04/2008 20/01/2010 102.50 102.38 0.05 6.13 / - 1.64

003 25058 40,655 630 30/04/2008 30/04/2008 100.15 100.10 0.02 -0.09 541 /- 0.12

003 25059 40,821 610  23/04/2008 19/01/2011 100.00 99.75 0.18 0.03 6.29 / - 2.46

003 25060 40,734 580  30/04/2008 29/04/2009 99.97 99.63 -0.19 6.12 /- 1.03

003 25061 42,513 580  07/05/2008 05/05/2010 99.76 99.56 -0.10 0.34 0.00 6.10 / - 1.90

003 26198 42,117 600  03/11/2008 02/11/2012 98.90 97.97 0.39 6.39 /- 3.86

003 26199 39,991 610  16/04/2008 11/07/2012 99.24 98.99 -0.12 0.00 -0.40 6.49 / - 3.57

003 27026 16,000 600  11/06/2008 11/03/2009 100.43 100.00 590 / - 0.92

003 46001 60,000 1000  11/06/2008 10/09/2008 102.20 102.10 1.05 0.80 567 /- 0.46

003 46002 62,000 900  13/08/2008 08/08/2012 107.48 107.05 -0.84 653 / - 353

003 46003 37,298 1000  16/07/2008 14/07/2010 107.00 106.70 -0.25 6.88 / - 1.98

003 46012 40,000 121 01/10/2008 05/09/2029 70.29 70.29 0.01 0.46 -1.04 7.06 /- 13.17

003 46014 58,290 900  10/09/2008 29/08/2018 106.80 105.70 6.76 / - 6.95

003 46017 79,995 800  14/05/2008 03/08/2016 104.00 103.96 0.48 -157 6.56 / - 593

003 46018 128,855 900  11/06/2008 24/11/2021 106.50 106.20 -0.15 -1.65 6.89 /- 8.05

003 46020 91,710 690  13/08/2008 06/02/2036 98.10 97.69 -0.61 -1.76 720 /- 11.58

003 46021 71,432 750  20/08/2008 08/08/2018 97.41 97.41 0.00 0.27 -0.95 6.64 /- 7.08

Mockea

Mocksa 29 5,000 10.00  05/06/2008 05/06/2008 100.00 100.00 -1.10 -1.10 -1.45 1011 / - 0.21 396
Mocksa 36 4,000 10.00  16/06/2008 16/12/2008 103.03 103.03 0.00 -1.15 592 /- 0.69 -19
Mocksa 38 5,000 10.00  26/06/2008 26/12/2010 108.29 107.00 -2.36 -2.55 7.05 /- 231 80
Mocksa 39 5,000 10.00 21/07/2008 21/07/2014 106.10 106.10 - 0.20 0.10 6.78 / - 4.73 33
Mocksa 41 3,378 10.00 30/07/2008 30/07/2010 105.80 105.80 0.00 1.32 -1.20 5.77 | - 2.06 -43
Mocksa 43 5,000 10.00 17/05/2008 17/05/2008 101.20 101.20 0.00 0.00 -0.18 314 |- 0.17 -278
Mocksa 44 20,000 10.00 24/06/2008 24/06/2015 105.01 105.01 -2.07 -1.34 6.97 / - 5.21 48
Mocksa 47 10,000 10.00 28/04/2008 28/04/2009 105.00 105.00 1.90 0.00 416 / - 1.03 -196
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 11/09/2008 17/12/2009 101.47 101.47 0.00 0.04 0.04 8.78 / - 153 249
BatukopToctaH 5 1,000 8.02 07/05/2008 04/11/2009 100.10 100.10 0.00 -0.36 -0.35 8.10 / - 1.42 184
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 100.90 100.50 -0.20 -0.12 7.76 | - 0.12

Benoropoackas o6n. 3 2,000 8.38 15/05/2008 10/11/2010 98.90 98.90 -0.60 -0.55 9.14 | - 2.20

Benoropoackas o6n. 4 1,020 7.88 23/04/2008 19/10/2011 98.39 98.39 - -0.11 -0.61 8.67 / - 2.88 228
Bonrorpap 1 450 9.20 17/04/2008 17/07/2008 99.93 99.93 0.00 0.00 -0.07 9.73 I - 0.31 359
Bonrorpap 2 600 9.65 20/03/2008 21/12/2009 99.90 99.90 0.00 0.00 -0.30 9.65 / - 1.48 333
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 97.99 97.45 - -0.81 -0.33 9.48 / - 1.82 315
Bonrorpapckas o6n. 261 700 11.00 19/06/2008 17/06/2010 100.94 100.65 -0.08 0.23 -0.36 9.25 / - 0.65

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 101.80 100.85 0.02 0.02 -0.27 - /-

BopoHexckasi obn. 2 500 12.00 17/06/2008 18/06/2009 103.90 103.90 0.00 0.00 8.83 / - 1.09 256
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MyHuyunanbHble u cy6gpedepanbHble

BopoHexckasi obn. 3 500 10.25 30/06/2008 27/06/2011 102.75 100.10 -1.59 -1.58 9.96 / - 2.58 350
VBaHoBcKas 06 1,000 9.00 13/05/2008 09/11/2010 97.30 97.30 0.00 -1.20 -2.00 10.27 / - 1.68 432
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.10 99.60 0.30 -0.25 7.88 /- 0.55 191
WpkyTckas obn. 311 1,500 9.00 20/03/2008 17/12/2009 100.00 100.00 0.00 -0.30 8.64 | - 1.49 254
MpkyTckas obn. 313 3,000 7.75 26/03/2008 24/11/2010 98.60 97.90 0.15 0.15 -0.35 8.77 | - 1.16 -260
WpkyTckas obn. 314 1,200 8.25 21/05/2008 26/05/2010 98.70 98.70 -0.10 -0.32 8.90 / - 1.00

KasaHb 3 2,300 9.32 28/05/2008 29/08/2009 98.80 98.80 - -0.17 -0.80 9.18 / - 1.27 289
Kanyxckas o6n. 2 1,300 8.60 02/06/2008 29/08/2011 98.24 97.10 0.12 -0.23 -0.13 9.59 /- 2.76 337
Kapenus 500 8.15 09/06/2008 02/06/2010 99.88 99.88 0.00 0.00 0.08 8.03 / - 1.89 79
Kuposckas o6n. 1 400 8.39 21/03/2008 22/12/2008 100.40 100.40 0.00 0.00 0.00 7.84 |- 0.68 196
Kuposckas 06n. 2 600 8.45 27/03/2008 24/09/2009 99.30 99.30 0.00 0.15 -0.79 9.25 / - 131 321
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 99.70 99.70 -1.50 -1.50 -1.50 10.44 | - 0.58 418
Komn 6 700 12.50 14/04/2008 14/10/2010 107.00 107.00 0.00 -0.97 8.48 / - 2.03 219
Komn 7 1,000 10.00 23/05/2008 22/11/2013 98.00 98.00 -4.90 -4.50 9.35 /- 4.04 293
Komn 8 1,000 9.00 04/09/2008 03/12/2015 95.00 90.00 1.50 -5.00 -6.00 8.58 / - 5.10

Koctpomckas o6r. 4 800 11.00 #N/AN Ap 11/03/2008 - - #NIANA. [ #NIANA. |-

KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 99.25 99.25 -0.43 -0.40 8.99 / - 0.53 280
KpacHosipckuii kpait 3 3,000 6.00 02/04/2008 01/10/2008 99.05 99.05 021 -0.40 7.94 | - 0.50 181
KypraHckasi o6n. 500 9.25 17/03/2008 17/12/2009 99.50 99.50 0.00 0.00 -0.69 991 /- 1.46 357
JleHuHrpagickasi obn. 2 800 14.01 11/06/2008 08/12/2010 113.20 112.75 - -0.78 -2.98 8.76 / - 214 245
JleHuHrpagckasi o6n. 3 1,300 12.50 13/06/2008 05/12/2014 118.50 115.90 1.30 1.20 -3.65 8.85 / - 444 233
Jiunevkas o6n. 4 1,500 7.95 22/07/2008 19/07/2011 99.50 99.50 0.50 0.50 -0.58 8.28 / - 2.75 203
MarapaH 450 11.00 17/03/2008 15/09/2008 100.95 100.95 0.00 0.00 -0.55 937 /- 0.45 318
Mapwit 3n 500 8.25  22/05/2008 23/05/2009 98.30 97.60 0.05 -0.15 -0.75 10.48 / - 1.04 414
Mockosckas 061, 4 9,600 11.00  22/04/2008 21/04/2009 103.41 103.41 -0.59 -1.48 797 /- 0.96 174
Mockosckas 0611. 5 12,000 1000  01/04/2008 30/03/2010 104.60 104.60 -1.10 -0.70 767 /- 1.70 141
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 102.95 102.95 -1.00 -1.05 8.06 /- 2.49 176
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 100.00 100.00 0.00 0.99 -2.00 8.16 / - 4.43 167
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 100.65 100.65 -0.05 -0.64 833 /- 0.38 247
Huxeropogckasi o6. 3 2,000 845  24/04/2008 20/10/2011 98.06 98.06 -0.09 -2.14 8.88 /- 2.83 280
HoBocu6mpck 3 1,000 1200  13/07/2008 14/07/2009 104.99 104.99 - 1.24 -0.33 8.12 /- 1.16 188
HoBocu6mpck 4 1,500 860  25/03/2008 24/06/2010 99.00 99.00 0.00 -1.00 -1.13 9.25 /- 1.88 293
HoBocu6upcxast o61. 3 2,500 800  18/03/2008 15/12/2009 98.50 98.50 0.00 0.00 -1.06 8.94 /- 1.49 371
HoruHck 2 500 1025 22/08/2008 21/08/2009 102.40 102.40 -2.63 -2.63 -2.63 8.61 /- 1.26 235
OpexoBo-3yeso 160 1150  21/03/2008 20/06/2008 100.03 100.03 0.00 0.00 0.00 11.87 / - 0.23 563
MeHaeHckast 061, 800 945  13/04/2008 13/10/2009 100.90 100.40 0.15 -0.75 9.28 /- 1.35 289
Camapckasi 061, 2 2,000 6.82  12/06/2008 09/09/2010 96.50 96.50 0.00 0.00 -2.25 8.66 / - 2.12 236
Camapckasi o61. 3 4,500 760  15/05/2008 11/08/2011 98.75 98.75 - 0.75 -0.93 8.27 / - 2.79 191
Camapckas o6n. 4 5,000 6.98  26/03/2008 20/06/2012 97.00 95.40 -0.05 -0.05 -1.20 8.28 / - 3.39 184
Caxa (Skyus) 3 560 12.00  18/03/2008 17/06/2008 101.60 101.60 0.00 0.00 0.20 589 /- 0.24 -10
Caxa (SkyTus) 6 2,000 10.00  15/05/2008 13/05/2010 101.50 101.50 0.00 -0.41 -1.05 955 / - 1.79 296
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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 96.00 96.00 0.00 -2.75 -4.00 9.24 | - 3.80 300
Tambosckas 06n. 400 8.00 27/03/2008 27/09/2008 102.00 102.00 0.00 0.00 1.33 430 /- 0.50 -173
Tsepckas 06n. 3 800 7.95 31/05/2008 30/11/2008 99.60 99.60 0.10 0.10 0.10 8.81 /- 0.64

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 97.80 97.80 0.00 0.25 0.30 8.00 / - 1.44 300
Tomckas 06n. 4 1,001 7.00 26/06/2008 26/12/2011 96.67 96.67 0.00 -0.33 -1.14 8.19 /- 3.08 250
Tynbckasi 06n. 1,500 8.50 27/03/2008 28/06/2009 100.00 100.00 -0.80 -0.35 8.77 | - 112 250
Yomyptus 1 1,000 8.20 27/06/2008 27/12/2008 99.64 99.64 - 0.34 0.14 8.84 | - 0.71 262
Yomyptus 2 1,500 8.40 17/07/2008 15/07/2012 96.85 92.90 -2.13 -2.13 -3.63 1012 / - 3.35 360
Ypa 4 500 10.03 03/06/2008 03/06/2008 100.50 100.00 -0.25 0.25 -0.20 8.94 | - 0.21 285
Ya 5 500 8.40 20/06/2008 18/12/2009 100.00 98.50 0.75 -0.75 9.05 / - 1.52 275
Xabaposck 6 1,000 7.50 24/05/2008 24/11/2009 98.75 98.75 -0.25 0.00 8.16 / - 1.47 249
XMAO 5 3,000 12.00 27/05/2008 27/05/2008 100.90 100.90 -0.10 -0.10 -0.95 745 | - 0.19

Yysawums 4 750 12.33 27/03/2008 27/03/2009 103.78 103.78 0.03 -0.42 8.61 / - 0.88 236
Yysawms 5 1,000 7.85 05/06/2008 05/06/2011 95.73 95.73 -1.27 -3.97 9.63 / - 2.59 324
Yysaiums 6 1,000 7.99 22/04/2008 17/04/2012 94.50 94.50 0.00 -1.50 -3.40 951 /- 3.19 302
AHAO 1,800 10.00 03/08/2008 03/08/2008 101.50 101.50 - 0.00 0.50 6.10 / - 0.37 10
fApocnasnb 400 9.00 17/06/2008 17/12/2009 99.50 99.50 0.00 0.00 0.50 943 / - 1.08 168
fApocnasckas 061, 4 1,000 10.50 25/05/2008 26/05/2009 101.21 101.21 0.00 0.20 -0.79 9.18 /- 1.03 290
fApocnasckas 06r1. 5 500 7.50 30/06/2008 30/12/2008 99.28 99.28 0.00 -0.42 -0.12 8.60 / - 0.72 239
fApocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 96.15 96.15 0.00 0.15 -1.54 8.67 / - 2.52 323
fApocnasckas 06r. 7 3,500 8.00 01/04/2008 30/03/2010 97.50 97.50 0.00 -0.25 -0.80 9.05 / - 1.72 294
Tonnueo u sHepeemuka

AnbsiHc HK 3,000 8.92 19/03/2008 16/09/2009 14/09/2011 95.75 95.75 -0.25 -1.75 5.47 | 12.45 1.23 600
ACIN3K 1,500 1200 02/04/2008 01/10/2008 31/03/2010 95.20 95.20 0.00 0.20 -1.05 6.01 / 23.24 043 1607
BaLukupaHepro 3 1,500 830  24/03/2008 19/03/2009 09/03/2011 99.20 99.20 0.13 -0.50 3.23 1 9.45 0.88 304
laanpom A4 5,000 822  13/08/2008 10/02/2010 101.66 101.66 0.26 -0.47 7.40 / - 1.68 116
raanpom A6 5,000 6.95  07/08/2008 06/08/2009 99.70 99.70 0.15 -0.35 7.30 /- 1.26 108
laanpom A7 5,000 6.79  01/05/2008 29/10/2009 99.10 99.10 0.00 0.10 -0.90 752 /- 1.42 128
laanpom A8 5,000 700  01/05/2008 27/10/2011 97.75 97.75 0.15 -153 787 /- 2.94 150
laanpom A9 5,000 723 20/08/2008 12/02/2014 98.15 98.15 0.00 -0.35 -1.80 .77 1 - 454 130
TuapoOrk 5,000 810  02/07/2008 29/06/2011 99.50 98.90 -0.80 -2.10 855 / - 2.68

rT-To4 3 1,500 1045  18/04/2008 18/04/2008 100.00 100.00 0.00 0.00 10.50 / 10.50 0.09 430
rT-ToU 4 2,000 1071 03/09/2008 - 02/09/2009 99.50 99.50 - -0.05 0.58 11.39 / - 125 499
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 100.00 98.00 0.50 0.50 -0.02 5.00 / 9.49 172 317
Ky6aHbaHepro 3,000 785  23/07/2008 21/07/2010 99.97 99.97 0.00 0.00 0.17 8.01 /- 2.01 177
Kyi6biluesasot 2 2,000 880  05/09/2008 04/03/2011 99.49 97.00 -0.76 -0.76 -0.95 972 /- 2.45 336
TNewarepro 2 3,000 854  01/08/2008 27/01/2012 97.02 97.02 0.00 -1.88 -1.48 9.70 / - 3.04 322
TNewarepro 3 3,000 8.02  23/04/2008 18/04/2012 94.00 94.00 0.00 0.00 -2.45 10.07 / - 3.13 356
nyKoun 2 6,000 725  20/05/2008 17/11/2009 99.38 99.38 -0.02 -0.58 7.79 1 7.79 1.46 154
nyKoun 3 8,000 710  12/06/2008 08/12/2011 97.78 97.78 -0.21 -1.23 7.94 | - 3.04 155
nyKoun 4 6,000 740 12/06/2008 - 05/12/2013 97.80 97.80 -0.23 -2.18 8.04 / - 433 156
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 99.00 99.00 0.38 -0.55 7.58 [ 8.43 1.29 217
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Tonnueo u 3Hepeemuka

MocaHepro 2 5,000 765  28/08/2008 23/02/2012 18/02/2016 96.80 96.80 -0.20 -3.03 4.69 / 8.81 3.18 237
MO3CK 6,000 805  09/09/2008 06/09/2011 97.35 97.35 -0.30 -1.90 9.15 / - 2.84 275
orK 2 5,000 7.70  03/07/2008 - 07/07/2010 98.85 98.85 035 0.35 1.34 8.42 /- 1.97 212
orK 3 3,000 825  13/06/2008 13/06/2008 09/12/2011 - - #NIANA. | #NJANA.| -

orK5 5,000 750  03/04/2008 01/10/2009 29/09/2011 97.95 97.95 - -1.05 -0.85 4.08 /9.14 1.32 285
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 98.48 98.48 0.08 0.08 -1.17 451 | 852 1.78 223
MepMaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 100.00 97.80 041 0.41 0.16 4.82 889 1.86 259
PyccHedTb 7,000 925  13/06/2008 12/12/2008 10/12/2010 90.39 90.10 -0.31 2.87 6.74 | 25.64 0.58 1818
CanasatHedTeOprCuTHes 3,000 10.00  13/05/2008 - 10/11/2009 101.46 101.46 0.06 -0.92 922 /1922 1.40 292
CaxaTpanHedrela3 1,500 11.90  04/06/2008 04/06/2008 02/12/2009 100.12 99.91 -0.08 0.02 157 /11.98 0.20 571
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 99.00 99.00 - -1.29 -0.11 3.11 /853 1.42 226
TaTaHepro 1,500 965  #NIANAp - 13/03/2008 100.00 100.00 0.00 0.00 0.30 #N/ANA. /- -

K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 98.02 98.02 0.00 0.70 -1.48 3.14 /9.04 1.67 274
K 4 5,000 760  05/06/2008 04/06/2009 31/05/2012 98.74 98.74 0.00 -0.26 -0.16 2.63 /8.88 1.08 262
K6 2,000 10.00  27/05/2008 2410212009 21/02/2012 100.30 100.30 0.00 0.00 0.28 244 [10.02 0.83 373
K8 3,500 800  15/05/2008 03/06/2008 10/05/2012 99.70 99.70 0.00 0.20 0.10 2.42 956 0.20 341
K 10 3,000 760  19/06/2008 - 17/06/2010 98.02 98.02 0.00 0.01 0.00 8.76 / 8.76 1.92 246
TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 96.01 96.01 0.00 -1.00 -1.04 527 /10.14 1.70 378
Yensibarepro 600 840  15/05/2008 15/05/2008 13/05/2010 100.00 100.00 0.00 0.00 0.00 0.66 / 8.45 0.16 234
OHeprocTpot 1,500 950  23/05/2008 21/11/2008 20/05/2011 99.90 97.00 -0.45 -0.45 0.25 265 /1221 0.61 586
OHeproLeHTp 3,000 930  10/07/2008 09/01/2009 11/07/2010 98.93 98.93 0.00 -0.06 -1.07 6.01 / 10.94 0.72 463
SIkyTckaHepro 2 1,200 859  11/09/2008 12/03/2009 09/03/2012 98.40 98.40 0.00 0.90 -1.50 2.67 /1059 0.88 426
OCKE3C 2 7,000 825  24/06/2008 22/06/2010 100.70 100.70 -0.25 -0.88 8.06 /- 1.93 178
®CKE3C3 7,000 7.10 13/06/2008 12/12/2008 99.80 99.80 0.10 -0.15 749 | - 0.68 133
®CKEJC 4 6,000 7.30 10/04/2008 06/10/2011 98.95 98.95 -0.05 -1.00 779 [ - 2.88 143
®CKE3C 5 5,000 7.20 03/06/2008 01/12/2009 99.35 99.20 0.12 -0.45 779 [ - 150 154
Memannypeus

Amypmetann 1 1,500 9.80 28/08/2008 26/02/2009 99.89 99.89 0.00 0.21 0.11 10.16 / - 0.85 385
Amypmetann 2 2,000 9.15 29/08/2008 26/02/2010 99.25 99.25 0.00 0.95 0.20 9.80 / - 1.67 346
BenoH 1 1,500 9.10 04/06/2008 - 03/06/2009 98.48 98.48 0.00 0.48 10.71 / - 1.05 435
BenoH 2 2,000 9.25 28/08/2008 27108/2009 23/02/2012 99.55 99.55 -0.95 -0.95 -0.15 37217981 127 350
3onoto Cenuraapa 1 500 13.00 25/06/2008 25/06/2008 21/12/2011 100.00 98.02 1.00 1.01 127 11718 0.25 1057
3onoto Cenuraapa 2 300 01/04/2008 30/06/2009 28/06/2011 100.05 100.05 0.00 0.05 -0.02 /-0.04 3.29 -591
Koke 1 3,000 8.95 17/07/2008 - 16/07/2009 98.76 98.76 - 0.06 -0.89 1019 / - 1.16 386
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 99.99 99.99 2.58 2.58 1.69 4.62 /8.89 1.66 259
MarneauT 1 1,500 8.25 19/06/2008 18/12/2008 98.30 98.30 0.00 0.00 -0.60 10.87 / 10.87 0.67 457
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 97.00 97.00 0.00 0.00 1.10 931 /- 3.08 282
MAWP VHesct 3 2,000 1115 02/04/2008 01/04/2009 99.12 99.12 0.00 -0.02 0.12 1242 | - 0.86 650
Makem 'pynn 3,000 10.00 11/09/2008 12/03/2009 100.00 100.00 0.50 0.50 0.08 10.25 / 10.25 0.88 394
Metsasop M. Ceposa 2,000 8.75 29/08/2008 - 2710212009 97.10 97.10 -0.60 0.10 12.39 / - 0.83 597
Meuen 2 5,000 8.40 18/06/2008 16/06/2010 12/06/2013 101.89 101.89 2.14 0.89 3.43 / 7.60 1.92 135
HuxHe-TleHckoe 1 550 19/06/2008 18/06/2009 97.50 97.50 2,12 -0.50 2.02 /2.02 124 -407
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Memannypeus

HuxHe-TNerckoe 2 400 1175  08/07/2008 - 08/07/2008 99.01 99.01 -0.09 1.01 15.45 | 15.45 0.28 895
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 100.00 100.00 -0.35 0.00 1.93 / 12.65 0.45 631
HCMM3 1,000 1.00  19/05/2008 19/05/2008 98.20 97.00 1.60 7.49 7.49 15.48 | 15.48 0.16 899
OMK 3,000 920  12/06/2008 12/06/2008 100.40 100.06 - -0.16 -0.16 8.30 /- 0.23 223
PMK ®uaHc 3,000 8.75  08/04/2008 06/04/2010 95.25 91.75 -1.00 -1.00 -3.25 12.79 / - 1.66 629
PycAn 3 6,000 720 21/03/2008 - 21/09/2008 99.40 99.40 0.00 0.00 -0.20 857 /- 0.47 241
Cao6oaHbIit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 99.30 99.30 0.00 -0.50 -0.05 2.88 /1297 0.60 658
TMK 2 5,000 960  19/08/2008 16/02/2010 15/02/2011 100.65 100.65 -0.15 0.17 6.37 /9.43 1.64 311
TMK 3 3,000 760  25/03/2008 24/03/2009 - - - #NIANA. | #NJANA. |-

Xaitnerz Fong 750 1275 02/04/2008 - 02/04/2008 100.49 99.90 0.03 0.20 9.15 /9.15 0.05 301
yTn3 3,000 950  18/06/2008 18/06/2008 16/06/2010 100.05 100.05 -0.02 -0.40 1.10 / 9.41 0.24 327
lTpoMbiwneHHOCMb

AsToBa33 5,000 770 24/06/2008 - 22/06/2010 99.90 99.90 0.00 0.02 0.15 7.89 /7.89 1.94 162
AsToBas4 5,000 780  27/05/2008 26/05/2009 20/05/2014 99.50 99.50 0.00 0.00 0.19 1.67 / 8.40 1.06 216
AsTonpu6op 500 1320 30/04/2008 - 29/04/2009 99.00 99.00 048 -0.15 14.65 | 14.65 0.90 808
ApHect 600 9.60  23/04/2008 23/04/2008 29/04/2009 99.80 99.00 -0.10 -0.10 -0.10 148 / 15.61 0.10 911
BaronMalu 1 300 1350  19/06/2008 19/06/2008 99.92 99.92 - -0.07 0.42 14.06 / 14.06 0.23 767
BaronMaLu 2 1,000 11.00  18/06/2008 15/12/2010 99.60 99.15 -0.22 -0.22 0.54 130 /- 2.59 -483
BKM 1,000 9.75  04/06/2008 - 04/06/2008 99.20 99.20 0.00 -0.05 0.14 13.75 / 13.75 0.20 737
BMY 1,500 11.00  24/06/2008 23/12/2008 2211212009 99.50 98.50 -0.46 -0.80 562 / 12.71 0.67 631
BonrabypMatu 600 14.00  09/04/2008 08/10/2008 99.92 99.92 0.04 -0.08 1459 / 14.59 047 812
BocTokuemeHT 800 11.00  22/05/2008 - 19/11/2009 100.05 100.05 -0.11 -0.11 -0.11 11.24 [ 11.24 1.38 485
rA3 5,000 930  12/08/2008 10/02/2009 08/02/2011 100.00 99.77 - -0.03 -0.18 3.07 /964 0.81 337
TmapoMawCepsuc 1,000 9.90 27105/2008 27105/2008 24]11/2009 99.50 99.50 0.00 0.07 0.20 1.50 / 12.67 0.18 636
I'C Cyxoro 5,000 7.85 27103/2008 24]09/2009 26/03/2017 97.90 97.90 -0.60 -0.60 -0.60 1.67 /957 1.30 326
[Tloporobyx 900 8.60 11/06/2008 11/06/2008 101.45 101.45 0.00 0.00 1.00 258 [ 2.58 0.24 -337
EMK 1,000 9.35 03/04/2008 02/10/2008 100.10 100.10 0.00 0.00 0.00 9.35 /9.35 0.49 316
MxMaww 2 1,000 13.35 17/06/2008 17/06/2008 100.75 100.31 0.03 -0.42 11.36 / 11.36 0.24 512
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 97.80 97.80 -0.85 -2.60 9.99 /- 2.01 363
Nckntumuement 2 500 12.50 07/05/2008 - 05/11/2008 100.30 100.30 -0.70 -0.20 12,54 | 12.54 0.56 618
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 99.65 99.65 - 0.00 -0.17 1.93 /9.36 0.46 318
Kuposckuit 3-1 1,500 9.20 26/03/2008 24]09/2008 24]03/2010 99.50 99.50 0.00 0.05 0.00 2.73 /11043 0.46 420
KM3 dunaHe 2,000 9.50 12/06/2008 12/06/2008 10/06/2010 99.65 99.45 -0.01 0.05 0.40 1.26 /11,58 0.22 533
KMo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 99.80 99.80 0.00 0.00 0.75 253 /9.94 0.44 374
KpuorenMauw 1 500 9.75 08/04/2008 - 08/07/2008 100.13 99.80 -0.04 -0.04 0.16 10.22 / 10.22 0.28 402
KpuorenMauw 2 1,000 11.20 17/06/2008 17/06/2008 15/12/2009 100.20 99.78 0.19 0.19 0.17 1.69 / 11.40 0.24 516
JIOMO 3 1,000 12.50 10/09/2008 09/10/2008 05/09/2009 99.00 99.00 0.00 0.00 -0.50 5.04 /13.09 0.50 134
Mapuitckuit HN3 1 800 11.10 17/06/2008 - 16/12/2008 99.00 99.00 1.00 1.00 12.85 / 12.85 0.65 645
Mapwuitckuin HM3 2 1,500 12.00 19/06/2008 19/06/2008 16/12/2010 100.00 100.00 0.45 0.39 117 11218 0.24 590
Metap ®uHaHc 500 12.95 12/06/2008 12/06/2008 10/06/2010 98.70 98.70 0.03 0.10 2.06 /19.11 021 1236
Mul 1 1,000 7.85 04/06/2008 03/06/2009 100.00 100.00 0.00 0.00 7.99 /7.99 1.08 176
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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
MpombiwneHHocmsb

Mur 2 3,000 1200 09/09/2008 08/09/2009 06/09/2011 101.00 101.00 1.00 1.00 1.05 513 / 1157 1.26 517
Mortosun. 3aBogb! 1,500 940  24/07/2008 22/01/2009 99.59 99.59 -0.09 -0.10 10.13 / 10.13 0.76 384
MotopoCtpourtens 1 800 10.00  20/03/2008 - 19/03/2009 98.50 96.12 - -1.49 331 1333 / 13.33 0.84 685
MotopoCTpourtens 2 1,000 10.00  17/07/2008 15/01/2009 15/07/2010 97.50 97.50 0.00 -0.50 -1.00 4.93 /13.63 0.72 716
HE Petan 1,000 990  11/06/2008 10/12/2008 09/12/2009 97.58 97.58 0.00 -0.12 -0.19 590 / 13.82 0.63 736
HukocXvm 2 1,500 1125 15/05/2008 - 20/08/2009 97.50 97.50 0.40 0.00 13.85 / 13.85 117 732
Huron 2 2,200 11.75  17/06/2008 17/06/2008 15/12/2009 98.80 98.80 - -0.10 -0.25 12.90 / 14.98 0.23 852
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 101.00 100.60 -0.20 0.25 -1.18 248 /937 0.89 310
Hadpue 2 1,000 1020 18/06/2008 18/06/2008 16/12/2009 99.75 99.75 0.00 0.00 0.25 1.69 / 11.36 0.24 512
O3HA 500 1050  10/06/2008 09/12/2008 08/12/2009 97.50 97.50 -1.75 -1.75 -1.75 6.23 / 14.61 0.62 811
OM3 4 900 28/08/2008 - 26/02/2009 89.40 89.40 0.00 0.00 0.00 12.43 | 12.43 0.85 601
OM35 1,500 880  02/09/2008 01/09/2009 30/08/2011 100.50 100.50 -0.20 -0.20 -0.20 3.75 / 861 1.30 234
MexaTskMpomMApmaTypa 500 1250  14/05/2008 12/11/2008 11/11/2009 99.90 99.90 0.20 0.20 5.25 / 12.99 0.56 660
MeHonnake 1,500 1125  19/06/2008 19/06/2008 17/12/2009 99.55 99.55 0.06 0.09 1.99 / 1327 0.24 693
nv3 1,200 960  22/04/2008 21/07/2009 99.50 99.15 -0.12 0.52 -0.08 311 /311 1.26 -300
MpomTpakTop 1 1,500 920  03/07/2008 - 03/07/2008 100.09 99.75 -0.13 -0.18 9.61 /961 0.28 344
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 100.65 100.65 - -0.25 -0.32 4.87 11055 1.32 420
MpoToH GuHaHe 1,000 850  17/06/2008 16/12/2008 12/06/2012 100.20 100.20 -0.02 -0.02 -0.02 151 / 8.36 0.68 218
POCCKAT 1,200 1030 23/07/2008 21/01/2009 21/07/2010 97.70 97.70 0.00 0.00 -0.55 4.99 | 13.62 0.73 715
PoctBepron 800 27/05/2008 26/05/2009 100.00 100.00 0.00 0.03 0.03 0.00 /0.00 1.20 -608
Pbi6uHCKKaBens 1,000 03/06/2008 28/02/2012 100.10 100.10 0.20 0.20 0.00 -0.03 /-0.03 3.96 -631
CanasatCrexro 1 750 1160 25/03/2008 25/03/2008 100.15 100.15 0.00 0.00 0.10 6.46 / 6.46 0.03 4
CanasatCrexro 2 1,200 1050 30/04/2008 28/10/2009 99.20 99.20 0.00 0.20 11.34 / 11.34 133 494
CatypH HMO 1 1,500 10.50 23/03/2008 23/03/2008 100.06 100.06 0.00 0.06 797 [ 197 0.02 189
CatypH HMO 2 2,000 9.25 21/03/2008 - 20/09/2011 100.50 99.50 - 0.00 0.10 0.05 / 0.05 3.37 -616
CatypH HMO 3 3,500 8.75 07/06/2008 06/12/2008 06/06/2014 98.75 98.40 051 0.51 -0.08 131 /11.08 0.64 471
Cesepcranb AsTo 1 1,500 8.00 24107/2008 - 21/01/2010 100.20 100.20 2.70 2.70 0.40 8.03 /8.03 1.62 177
Cesepcranb AsTo 2 3,000 7.70 23/07/2008 21/07/2010 17/07/2013 96.40 96.40 0.00 0.05 -0.93 4.42 1 9.65 1.98 332
CeBkabenb 2 1,000 1.00 - 28/11/2008 99.50 99.50 1.00 1.00 1.00 - /- -

CeBkabenb 3 1,500 11.25 01/04/2008 27/03/2012 99.80 99.80 0.00 0.80 0.60 11.80 / - 2.89 521
Cubupckmit LieMeRT 800 9.70 12/06/2008 - 12/06/2008 100.00 99.50 0.75 0.65 1091 /10.91 0.23 469
Cubyp 1,500 7.70 08/05/2008 05/11/2009 01/11/2012 99.00 99.00 -1.29 0.11 3.11 /853 1.42 226
CHX3 1,000 12.00 01/04/2008 29/09/2009 96.90 96.90 0.00 -0.40 -0.55 14.81 / 14.81 1.20 821
COK-AsToKOMN. 1,100 12.00 2410412008 - 24]04/2008 100.04 100.04 0.04 -0.14 11.69 / 11.69 0.10 543
TAVO 4,000 8.42 11/09/2008 11/09/2008 09/09/2010 99.30 99.30 0.00 0.05 0.05 2.01 /1014 0.45 394
B3 1,000 9.25 20/06/2008 20/06/2008 18/06/2010 99.90 99.90 - 0.00 0.40 1.16 1 9.76 0.25 360
TeHsop 500 12.20 20/05/2008 20/05/2008 17/11/2009 99.50 98.01 -0.25 0.74 -0.05 212 119.95 0.16 1313
TepHa 1 500 17/06/2008 16/12/2008 99.00 99.00 0.00 0.00 0.00 1.33 /1.33 0.75 -470
TepHa 2 1,500 12.00 09/05/2008 - 04/11/2011 99.50 99.50 0.00 0.00 2371237 319 -388
TexHoHukonb 1 1,500 10.00 14/05/2008 14]05/2008 11/11/2009 99.60 99.60 -0.10 0.19 1.26 1 12.66 0.15 635
TexHoHukonb 2 3,000 9.70 11/09/2008 10/09/2009 07/03/2012 96.70 96.01 0.22 0.22 0.26 493 /12.84 127 637
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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
MpombiwneHHOoCMb

TpancMaw 2 4,000 8.60  14/08/2008 1210212009 10/02/2011 99.34 99.34 0.00 0.05 -0.09 3.05 /957 0.82 330
YMMO 2 4,000 950  19/06/2008 19/06/2008 17/12/2009 99.80 99.80 0.19 -0.20 157 /1043 0.24 423
YHUKYM 1,000 1350  17/06/2008 16/12/2008 15/12/2009 98.70 98.70 -0.30 -0.30 -0.78 6.93 / 15.88 0.63 928
Ypansarox3asop 1 2,000 940  01/04/2008 30/09/2008 99.90 99.90 -0.22 -0.44 9.80 /9.80 0.48 359
YpansaroH3asos 2 3,000 1010 02/04/2008 - 05/10/2010 100.10 100.10 - 0.10 011 0.17 /017 244 319
YpanXumMnact 500 1350  25/04/2008 25/07/2008 21/01/2011 99.98 99.98 0.00 0.00 0.00 1.78 [ 14.22

Ypandnektpomeas 3,000 825  02/09/2008 02/03/2010 28/02/2012 92.00 92.00 0.00 -4.51 -5.50 6.81 / 13.41 1.63 688
OMATIbSIHC 2,000 10.00  11/07/2008 - 08/07/2011 99.80 99.15 048 -0.43 10.44 | 10.44 259 402
OHepromal 700 1150  27/05/2008 27/05/2008 22/11/2011 100.00 100.00 -0.45 -0.05 0.64 /11.62 0.18 537
OHeprocbep. pecypes 128 17.00  22/07/2008 18/01/2011 100.00 100.00 1.00 1.00 1.00 14.94 | - 131 859
TenekoMMmyHukayuu, medua, mpaHcnopm

Aud 1,500 14.00  18/06/2008 - 17/06/2009 100.57 100.57 -0.10 -0.20 13.90 / 13.90 1.02 737
AK Cubups 2,300 1070 22/07/2008 20/01/2009 17/07/2012 97.79 97.02 -0.85 -0.85 -0.60 2.87 [ 14.47 0.73 795
Axpren 200 12.00  18/07/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 3.39 /1321 0.33 686
BonraTenexom 2 3,000 820  03/06/2008 02/12/2008 30/11/2010 99.95 99.95 0.08 -0.30 2.25 841 0.65 223
BonraTenexom 3 2,300 850  03/06/2008 - 30/11/2010 99.00 99.00 -1.02 -1.80 9.11 /- 222 304
BonraTenexom 4 3,000 799  10/06/2008 08/09/2009 03/09/2013 99.00 99.00 - 0.00 -0.70 2.50 /9.00 1.30 272
Danscesiab 2 2,000 885  04/06/2008 02/06/2010 30/05/2012 101.80 101.80 -0.01 -0.01 -0.01 4.43 18.10 1.87 180
Danscesiab 3 1,500 8.60  04/06/2008 - 03/06/2009 100.49 100.49 -0.01 -0.31 -0.31 832 /- 1.07 187
OBTT 1,000 10.75  05/08/2008 03/02/2009 03/08/2010 97.40 97.05 -0.19 -0.53 172 550 / 14.63 0.76 809
UcTnaitn 2 3,000 11.00  22/05/2008 - 22/05/2008 100.00 100.00 - 0.00 -0.40 1111 /1111 0.17 488
K[ Aeua duHaHc 1,000 13.00  23/04/2008 23/04/2008 21/04/2010 100.19 99.71 -0.05 -0.05 -0.05 7.22 /1357 0.10 721
MITC 4 1,500 710  23/04/2008 22/04/2009 99.99 99.99 0.49 0.49 0.98 723 /723 0.99 103
MITC5 1,500 7.10 271/05/2008 25/05/2010 99.90 99.90 0.00 0.10 0.00 071 /071 211 -480
MeradhoH 3 3,000 9.25 15/04/2008 15/04/2008 100.40 100.40 0.00 0.17 -0.02 459 | - 0.08 -136
MMK TpaHcuHaHe 650 11.50 10/07/2008 10/07/2008 99.55 99.55 0.25 0.55 13.25 / 13.25 0.29 689
PX0 3 4,000 8.33 04/06/2008 02/12/2009 101.47 101.47 0.00 0.32 -0.83 753 /- 1.49 129
PX0 5 10,000 6.67 24107/2008 22/01/2009 99.83 99.83 0.18 -0.12 6.98 / - 0.79 82
PXI 6 10,000 7.35 14/05/2008 10/11/2010 99.05 99.05 -0.05 -1.07 7.9 /- 223 162
PXO 7 5,000 7.55 14/05/2008 07/11/2012 99.20 99.20 - -0.69 -2.55 791 /- 3.62 147
Cesepo-3anapHbiit Tenekom 3 3,000 29/05/2008 24102/2011 100.00 100.00 0.67 0.67 -0.15 0.00 / 0.00 2.95 -613
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 12/06/2008 08/12/2011 100.03 98.00 -0.79 -0.79 -1.58 8.68 / - 3.01 239
CubupbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 100.30 100.05 0.08 -0.27 7.65 /- 0.11 161
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 99.95 99.95 0.00 0.10 1.66 / 8.10 0.46 197
CubupbTenekom 7 2,000 8.65 21/05/2008 - 20/05/2009 100.99 100.99 0.74 0.49 789 /- 1.04 166
Cmaptc 3 1,000 14.10 01/04/2008 30/09/2008 29/09/2009 99.70 99.70 -0.05 -0.15 5.40 / 15.18 0.45 868
TpaHcaapo 2,500 10.66 07/08/2008 05/02/2009 98.12 98.12 -0.03 0.12 13.33 / 13.33 0.77 687
YPCWN5 2,000 9.19 17/04/2008 - 17/04/2008 100.30 100.05 -0.08 0.02 7.26 [ - 0.09 124
YPCW 6 2,000 8.20 22/05/2008 20/11/2008 17/11/2011 99.75 99.75 - -0.20 -0.50 1.65 / 8.74 0.61 255
YPCN7 3,000 8.40 18/03/2008 17/03/2009 13/03/2012 99.58 99.58 0.00 0.00 -0.77 231 /9.04 0.87 278
Yerb-Nyra 600 9.90 15/05/2008 11/02/2010 100.00 98.80 -0.60 -1.29 -0.60 10.64 / - 159 426
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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
TenekoMMmyHukayuu, medua, mpaHcnopm

LlexTp. Tenerpach 3 700 9.75  02/04/2008 01/04/2009 100.22 100.22 0.00 0.22 0.22 987 /- 0.90 356
Liexprenexom 4 7,000 13.80  20/08/2008 - 21/08/2009 106.40 106.40 0.31 214 9.15 /9.15 1.23 287
Liexprenexom 5 3,000 809  02/09/2008 02/09/2008 30/08/2011 99.90 99.90 0.00 0.05 -0.10 1.15 / 8.47 043 234
JifproHuoH 1,500 1250  13/05/2008 10/11/2009 93.40 93.40 0.40 -1.60 16.71 / 16.71 1.01 1134
lOxTerekom 3 3,500 900  09/04/2008 10/10/2009 98.40 98.40 -0.37 -1.05 9.71 /971 1.32 340
IOxTerekom 4 5,000 10.00  11/06/2008 - 09/12/2009 100.22 100.22 -0.17 -1.30 10.23 / - 147 384
lOxTerekoM 5 2,000 755 04/06/2008 02/06/2010 30/05/2012 96.01 96.01 0.00 -0.76 -1.19 531 /981 1.86 347
10T3iip 2 1,000 995  10/06/2008 - 10/03/2009 100.00 100.00 0.00 0.10 10.33 / 10.33 0.86 401
10T3iip 3 2,000 1040  17/06/2008 16/12/2008 14/12/2010 98.40 98.40 0.30 0.24 3.61 /13.02 0.65 661
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/03/2008 30/06/2008 100.07 100.07 0.00 -0.58 0.09 7.98 / 7.98 0.27 188
AgTobaH WHesct 250 13.00  25/03/2008 23/09/2008 99.99 99.99 0.00 0.11 0.99 13.66 / 13.66 0.45 725
AToBa3baHk 800 1195  04/04/2008 02/04/2010 100.00 100.00 0.50 0.25 0.00 0.34 /034 1.99 605
AVXK KO 1,000 900  26/08/2008 23/08/2011 95.50 95.50 0.00 0.09 -1.00 10.87 / - 272 481
AVKK 2 1,500 11.00  01/08/2008 01/02/2010 106.30 106.00 -0.85 -0.85 -0.65 758 /- 1.62 133
AVXKK 3 2,250 940  15/04/2008 15/10/2010 102.80 102,50 0.30 0.05 -0.10 851 /- 2.12

AVXKK 4 900 870  01/05/2008 01/02/2012 103.00 102.00 - -0.50 -2.00 8.18 / - 3.07 177
AVXKK 5 2,200 735  15/04/2008 15/10/2012 96.60 95.70 -0.40 -0.40 -1.60 863 /- 3.57 232
AVKK 6 2,500 740 15/04/2008 15/07/2014 95.17 94.70 -0.16 -0.57 -2.91 871 /- 4.62 239
AVKK 7 4,000 768 15/04/2008 15/07/2016 93.79 93.79 -0.17 -2.80 9.03 /- 557 267
AVXKK 8 5,000 763 15/03/2008 15/06/2018 94.26 94.26 0.00 0.00 -2.24 8.74 /- 6.40 255
AVKK 9 5,000 749 15/05/2008 15/02/2017 93.50 92.40 -0.59 -3.95 8.91 /- 5.94 264
AK Bapc 2 1,500 800  24/07/2008 - 22/01/2009 99.05 99.05 -0.15 -0.15 9.36 /9.36 0.77 311
AkunbaHk 600 11.60 24/04/2008 24/04/2008 23/04/2009 100.00 99.55 - -0.23 0.18 1.39 /13.83 0.10 745
Anbeha baHk 2 2,000 6.88 02/04/2008 - 31/03/2010 100.01 100.01 0.00 0.00 0.00 0.17 /017 1.98 66
Bank Poccus 1,500 9.00 19/07/2008 19/07/2008 21/07/2010 99.50 99.50 0.00 0.00 0.20 157 /10.70 0.31 448
Bank CaHkT-TMeTep6ypr 1,000 9.00 19/03/2008 19/06/2008 22/06/2009 100.00 100.00 0.00 0.00 0.10 1.91 /930 0.24 319
Bre 500 11.50 15/05/2008 12/02/2009 94.00 94.00 - -3.00 -4.60 20.11 / 20.11 0.73 1315
BEPP 575 10.00 07/04/2008 11/10/2009 104.56 104.36 -0.08 -0.08 -0.08 717 1717 1.36

Boapoxaerue 3,000 8.95 03/09/2008 03/03/2010 99.30 95.50 1.02 1.02 -2.30 10.72 / - 1.68 433
BocTouHbIi Okcnpece 1,500 10.30 19/03/2008 - 17/03/2010 100.10 100.10 0.00 0.00 0.00 0.02 /0.02 191 -308
BTE 24 6,000 8.20 09/04/2008 08/10/2008 05/10/2011 99.80 99.80 0.00 -0.25 -0.25 1.40 /8.73 0.51 257
BTb 4 5,000 6.30 20/03/2008 - 19/03/2009 99.96 99.96 0.00 -0.01 -0.03 0.14 /1 0.14 0.98 268
BTB 5 15,000 5.90 24/04/2008 25/04/2008 17/10/2013 99.80 99.76 -0.02 -0.02 -0.12 6.08 / 8.04 0.11 195
BTE 6 15,000 5.75 16/04/2008 16/07/2008 06/07/2016 99.80 99.14 0.33 0.33 0.27 0.30 / 7.54 0.32 146
a3baHk 750 10.50 20/05/2008 25/04/2008 25/11/2008 99.00 99.00 -0.73 -0.50 12.33 / 20.39 0.10 1352
l"asnpombaHk 1 5,000 7.10 31/07/2008 27/01/2011 97.15 96.50 - -0.05 -0.93 853 / - 242 223
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 4.46 23
I'no6akc 2,000 11.00 12/09/2008 15/03/2010 98.02 98.02 0.00 -1.95 -1.93 10.93 / 10.93 1.68 455
[Jenbta Kpeaut 1 1,500 7.09 03/06/2008 01/12/2009 100.50 100.50 0.00 0.00 0.00 6.88 / - 151 66
[Jenbta Kpeaut 2 2,000 6.88 02/04/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 0.17 /017 1.98 66
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EspoKommepy 1 1,000 1200 20/06/2008 19/12/2008 18/12/2009 95.65 95.65 - -1.70 -1.85 8.27 1 19.07 0.62 1223
EspoKommepy 2 3,000 949  12/06/2008 12/06/2008 10/06/2010 95.00 95.00 -3.30 -0.70 -3.62 3.44 13427 0.18 2585
EspoKommepy 3 3,000 949 12/06/2008 12/06/2008 10/06/2010 95.00 95.00 -3.30 -0.70 -3.62 3.44 13427 0.18 2585
XunCoulinotexa 1 600 700 24/04/2008 - 22/10/2009 99.95 99.95 - 0.00 0.00 7.15 1 7.15 141 93
KunCouVinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 99.60 99.60 0.00 0.00 0.00 0.69 / 15.72 0.08 922
Kundunaxc 500 1050  21/03/2008 19/12/2008 100.00 100.00 0.00 0.00 0.00 10.92 / 10.92 0.66 462
3eHuT 2 2,000 839  17/08/2008 - 16/02/2009 99.48 99.15 -0.20 -0.19 9.37 /- 083 310
3enuT 3 3,000 950  14/05/2008 14/05/2008 09/11/2011 100.15 100.15 0.02 -0.20 040 / 8.62 0.15 251
3enuT 4 3,000 8.13  04/04/2008 06/04/2010 100.00 100.00 0.00 -0.02 0.00 0.23 /0.23 1.98 -589
WusecTToprbark 2 350 1025 15/04/2008 14/10/2008 100.10 100.10 - 0.00 0.00 10.29 / 10.29 0.51 405
Keap 2 1,000 1115 18/03/2008 - 15/09/2009 100.00 100.00 0.00 0.00 -0.07 12.87 / 12.87 121 646
Kut duHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 99.40 99.40 0.00 0.00 -0.65 291 /1155 0.44 534
KMB 2 3,400 7.75  04/06/2008 03/12/2008 30/11/2011 99.25 99.15 - -0.05 -0.25 1.78 / 9.08 0.65 288
Kpeawt Espona 3 3,500 7.94  06/08/2008 06/08/2008 03/02/2010 99.00 99.00 0.00 0.80 0.80 2.25 /1081 0.36 458
TNokoBark 2 500 10.65 - 22/04/2008 99.80 99.80 0.00 0.00 -0.10 - - - -
Macrep6atk 2 1,000 1150  23/05/2008 23/05/2008 100.00 100.00 0.00 0.50 -0.30 11.62 / 11.62 0.17 536
Macrep6ark 3 1,200 1150  04/06/2008 - 30/11/2011 99.00 99.00 0.00 -1.00 -1.00 1218 /12.18 2.40 569
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 99.50 99.50 0.00 -0.32 -0.50 3.45 / 9.65 0.49 345
Megsenb 750 12.80  04/06/2008 03/09/2008 01/09/2010 99.35 99.35 - -0.10 0.07 2.83 /1 15.01 0.41 853
MVA 1 2,200 10.00 - 25/04/2008 20/09/2012 105.00 103.00 1.00 -1.00 -1.00 - - -

MVIA 2 1,000 860  09/05/2008 - 09/08/2008 99.75 99.55 -0.10 -0.10 -0.40 9.82 /9.82 037

MVA 3 1,500 795  29/05/2008 26/02/2009 23/02/2012 101.50 98.00 0.05 0.05 0.05 2.07 / 8.48 0.87 225
MKG 2 1,000 1150 05/06/2008 - 04/06/2009 100.10 100.10 0.00 -0.05 0.20 11.70 / 11.70 1.03 530
MKB 3 2,000 9.50 18/06/2008 17/12/2008 16/06/2010 99.40 99.40 0.47 0.47 -0.60 3.60 /10.56 0.67 428
MJIK ®unanc 550 12.90 240412008 23/07/2009 99.96 95.00 -2.42 -2.42 -2.42 15.83 / 15.83 1.10 918
MMB 2 3,000 7.55 13/08/2008 11/02/2009 100.00 100.00 0.00 0.00 0.00 7.68 /7.68 0.83 149
MOWA 1 1,500 9.00 20/06/2008 2171212010 95.90 95.90 0.00 -0.10 -0.10 11.31 /1131 191 484
MOWA 2 3,000 7.99 06/09/2008 07/09/2011 100.00 100.00 0.00 0.00 0.00 8.15 / 8.15 233 181
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 95.95 95.95 - 0.17 -1.80 1478 | - 0.68 719
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 93.10 93.10 0.00 -0.90 -0.90 5.83 /17.20 0.82 1044
Moc. 3anor. Bank 800 11.65 17/05/2008 17/11/2009 100.00 100.00 0.00 0.00 0.00 11.96 / 11.96 1.36 553
MocKommepubark 1 1,000 9.50 04/06/2008 - 10/12/2008 99.98 99.98 - 0.00 0.00 971 /971 0.66 347
MocKommepubatk 2 3,000 8.40 19/08/2008 19/08/2008 15/02/2011 97.03 97.03 0.00 0.00 2,77 2.35 /16.34 0.37 977
MocKommepubatk 3 5,000 8.70 18/06/2008 17/06/2009 12/06/2013 96.05 96.05 -0.95 0.15 2.25 3.06 /12,52 1.06 608
Homoc 7 3,000 9.25 17/06/2008 17/06/2008 16/06/2009 100.07 100.07 - -0.02 -0.02 9.38 /9.07 1.09 323
HOK 1,000 9.80 09/05/2008 09/05/2008 12/05/2009 99.65 99.65 0.00 0.00 0.30 1.62 1 12.63 0.14 632
OMXK 1,000 9.24 26/08/2008 21/02/2012 100.70 100.70 0.00 0.00 0.00 923 /- 3.10 278
Oprpac6aHk 500 6.00 11/08/2008 10/02/2009 100.10 100.10 0.00 0.00 0.00 5.96 / 5.96 0.85 -17
MeTpokommepy 2 3,000 8.50 27108/2008 - 31/08/2009 99.00 97.00 - 2.00 0.00 10.24 / - 1.28 390
Mpobuatec 5 1,000 8.69 30/04/2008 01/08/2008 29/04/2009 100.05 100.05 0.01 0.01 0.01 8.81 /875 0.98 274
MpocesizbbaHk 5 4,500 7.99 22/05/2008 21/05/2009 17/05/2012 96.45 96.45 0.00 -0.64 -1.30 332 /1156 1.01 518
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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 0.00 455 /11.99 051 567
M3B NuauHr 500 1250  26/03/2008 - 23/09/2009 100.00 100.00 0.00 0.00 0.00 0.27 1 0.27 1.44 621
PeHeccatc Kanuran 2,000 1045 02/09/2008 02/09/2008 02/03/2010 99.95 99.95 0.00 0.45 0.40 259 /10.83 043 459
PeHHIc 750 1040 01/04/2008 30/03/2010 100.00 100.00 0.10 0.90 0.25 /0.25 1.94 423
Poc6ak 3,000 789 16/08/2008 15/02/2009 99.65 99.65 - -0.20 0.20 8.25 / 8.25 0.84 204
PCXB 1 3,000 720 04/06/2008 04/06/2008 99.87 99.87 0.00 -0.10 -0.08 8.01 /8.01 0.21 192
PCXEB 2 7,000 785  21/05/2008 - 16/02/2011 97.10 97.10 0.00 0.70 -1.00 9.29 /- 2.40 296
PCXEB 3 10,000 734 21/08/2008 18/02/2010 09/02/2017 97.20 96.90 -0.25 -0.15 -0.90 2.08 /9.24 1.68 293
PCXE 4 10,000 820  09/04/2008 08/10/2008 27/09/2017 99.90 99.90 0.00 -0.15 -0.20 051 /854 051 239
PTK-Nuaukr 4 2,250 880  08/04/2008 08/04/2008 100.00 100.00 - 0.00 -0.10 8.82 /8.82 0.06 270
PTK-Nuaukr 5 2,250 8.35  14/08/2008 - 12/08/2010 98.50 98.50 0.10 0.10 0.10 9.26 / 9.26 2.03 323
Pyccxuit CTanpapt 5 5,000 850  11/09/2008 11/09/2008 09/09/2010 98.50 98.50 0.00 -0.20 -0.34 2.37 1 12.04 0.44 574
Pycckuii CTanaapt 6 6,000 8.15  13/08/2008 11/02/2009 09/02/2011 96.65 96.65 -0.60 -0.85 3.93 / 12.48 0.80 606
Pycckuii Ctanpapt 7 5,000 850  25/03/2008 - 20/09/2011 99.98 98.50 - -0.68 -0.51 0.29 /0.29 3.38 2941
Pycckuii CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 98.05 98.05 0.00 -0.25 -0.11 1.74 | 12.05 051 573
Pyc®anaHchbank 1 1,500 765  03/06/2008 02/12/2008 101.15 101.15 0.00 0.00 0.00 6.07 /- 0.66 -4
Pyc®ataHcbaHk 2 1,500 750  03/06/2008 02/12/2008 98.75 98.75 0.00 0.00 0.00 952 /- 0.64 329
Pyc®ataHcbaHk 4 4,000 7.74  15/08/2008 1210212010 96.50 96.50 0.00 0.00 -0.30 10.02 / - 164 367
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 97.20 97.20 - -0.78 -0.80 13.46 / 13.46 083 697
PycbBaHk 2 2,000 950  22/08/2008 22/08/2008 2210212010 99.15 99.15 0.25 0.30 0.30 10.23 / 11.83 0.39 557
CastabbaHk 2,000 890  24/04/2008 23/04/2009 21/04/2011 97.00 97.00 0.00 -0.25 0.50 4.43 11235 0.94 593
CesepHas Kasqa 1,000 10.75  03/04/2008 02/10/2008 01/10/2009 100.10 100.10 0.20 0.11 9.95 /10.34 0.49 411
CnaslHeBcTBaHk 2 900 950  28/04/2008 27/10/2008 100.00 100.00 0.00 0.00 9.69 /9.69 0.55 347
CobuHbaHk 2,000 11.00 14/05/2008 - 13/05/2009 100.00 100.00 0.00 0.00 0.00 11.27 1 11.27 0.98 490
ConupapHocTb 1 1,000 14.00 03/06/2008 03/06/2008 01/12/2009 100.00 100.00 0.00 0.46 1.85 /1472 0.19 829
ConupapHocTb 2 950 10.70 20/04/2008 22/04/2008 20/04/2010 98.70 98.70 0.00 0.50 0.23 248 [ 25.26 0.09 1797
Coto3 1 1,000 9.25 2410412008 2410412008 100.05 100.05 0.05 0.00 9.03 /9.03 0.10 290
Coto3 2 2,000 8.37 04/04/2008 - 05/10/2009 100.30 100.30 -0.05 -0.01 832 /- 133 206
CnpyT Baxk 2 1,000 10.74 05/06/2008 05/06/2008 31/05/2012 99.45 99.45 0.00 -0.10 0.00 0.72 /1 13.89 0.20 752
CTWH 300 15.50 01/04/2008 01/04/2008 99.93 99.93 0.43 0.63 17.08 / 17.08 0.04 1049
CynocTpoutenbHblit Bank 1 1,500 9.85 03/07/2008 - 02/07/2009 97.50 97.50 -0.65 0.15 12.31 / 12.31 1.10 588
CynocTpoutenbHblit bank 2 1,000 9.50 13/06/2008 13/06/2008 11/06/2010 99.50 99.50 0.00 0.25 0.50 1.30 / 11.78 0.22 553
Tat®oHg 3 1,500 11.75 20/05/2008 19/05/2009 99.99 99.99 -0.16 -0.31 12.25 1 12.25 0.99 585
TK duHaHc 1,000 10.50 20/03/2008 - 18/09/2008 100.01 100.01 0.00 0.00 0.01 10.75 / 10.75 0.44 450
TpaHcKanutan 800 9.20 29/05/2008 29/05/2008 01/06/2009 95.00 95.00 - -3.70 -3.70 6.04 / 39.95 0.15 3031
TpaHcKpeantbatk 1 3,000 7.29 17/06/2008 - 15/06/2010 96.55 96.55 0.00 -0.15 0.15 921 /- 191 288
TpaHcKpeantbak 2 3,000 7.28 17/06/2008 16/06/2009 12/06/2012 97.80 97.80 0.00 -0.10 0.05 2.82 1936 1.10 308
TpaHcOuHaHe 1 3,000 10.50 25/03/2008 - 25/09/2009 100.20 100.20 0.00 0.00 0.20 10.76 / - 127 438
TpaHcOuHaHe 2 1,500 10.50 15/08/2008 15/08/2008 10/08/2012 100.00 100.00 0.00 0.00 0.00 1.03 /10.73 0.38 451
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 1.35 156
YBPP 2 1,000 10.25 03/04/2008 02/07/2009 99.20 99.20 021 0.98 11.37 /1 11.37 1.09 498
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YpanfluaunrLiextp 1,000 10.00  23/04/2008 28/10/2009 97.09 92.97 - -2.01 -3.97 13.94 / 13.94 1.32
YPCA1 1,500 765  24/04/2008 24/04/2008 99.82 99.82 0.00 0.00 0.07 9.55 / 9.55 0.10
YPCA 2 1,500 760  13/06/2008 12/12/2008 97.30 97.30 0.00 0.00 -0.20 11.92 / 11.92 0.66
YPCA 3 3,000 960  05/06/2008 04/06/2009 97.65 97.65 -0.21 -0.13 12.03 / - 1.03
YPCA5 3,000 10.05  22/04/2008 18/10/2011 91.52 91.52 -1.48 -3.98 1350 / - 2,61
OuHaHcBuaHecT pynn 3,000 10.00  07/07/2008 - 05/07/2010 100.00 100.00 0.00 0.00 0.00 10.24 / - 1.89
XKo 2 3,000 925  13/05/2008 12/05/2009 11/05/2010 96.97 96.97 -1.53 0.47 6.77 / 12.46 0.97
XKo 3 3,000 945  20/03/2008 18/09/2008 16/09/2010 99.30 99.30 0.03 0.20 229 /1131 0.45
XKo 4 3,000 995  16/04/2008 15/10/2008 12/10/2011 99.46 99.46 -0.04 0.11 1.85 /1135 0.51
XMITK OtkpbiTve 200 11.00  13/05/2008 - 11/11/2008 98.50 98.50 2.15 -0.99 14.07 / - 0.35
LienpWHsectBank 2 1,500 10.00  11/05/2008 11/05/2008 11/11/2009 99.50 99.00 0.19 -0.25 0.05 143 /1523 0.14
JKenoBank 1,000 1150  25/03/2008 24/06/2008 29/12/2009 100.40 100.40 -0.12 0.00 159 /10.40 0.25
3nemeHT JIauHr 600 1250  26/03/2008 24/03/2010 99.00 99.00 0.00 0.00 0.00 0.70 / 0.70 1.95
Onemre 200 #N/AN Ap 08/02/2008 - - - #NIANA. | #NIANA. |-
IOHvacTpym 6ank 1 1,000 19/08/2008 - 17/02/2009 99.50 99.35 0.12 -0.08 -0.58 0.62 /0.62 0.93
IOHvacTpym Gak 2 1,500 1090  17/04/2008 17/10/2008 19/04/2010 99.43 98.86 -0.36 0.15 -0.33 363 /1277 051
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 98.30 98.30 2.30 1.30 3.30 3.04 /12.69 0.67
ArpoxonauHr 1,000 1275 18/04/2008 - 24/07/2009 99.14 99.14 0.26 -0.50 14.13 / 14.13 1.09
AnapywkuH 2 1,000 1230 28/05/2008 25/11/2009 23/11/2011 94.17 94.17 -0.17 -2.33 8.10 / 16.99 131
Antan 150 14.00  01/07/2008 30/06/2009 99.99 95.00 -2.01 -2.01 150 16.82 / 16.82 1.05
BanTumop 3 800 12.00  15/05/2008 - 15/05/2008 100.00 100.00 - 0.00 0.13 1211 /1211 0.15
BopoauHo 2,500 1050  18/06/2008 18/06/2008 16/12/2009 99.40 99.40 -0.20 0.20 -0.62 1.95 / 13.14 0.23
BB[ 2 3,000 9.00 18/06/2008 - 15/12/2010 99.00 99.00 0.00 0.29 -2.75 9.63 / - 2.24
Boxckas TekcTunbHas 1,000 14.00 20/06/2008 19/12/2008 18/12/2009 99.50 99.50 - 1.00 0.44 6.68 / 15.16 0.64
Bonwwe6Hblit kpait 500 1.00 03/06/2008 02/12/2008 99.50 99.50 0.00 0.00 0.00 171 /171 0.71
BocTok-Cepauc 1,500 10.99 11/09/2008 - 10/09/2009 99.99 99.99 0.00 0.00 0.00 11.30 / 11.30 1.27
[biMoB 800 10.99 02/05/2008 02/05/2008 30/10/2009 100.10 99.80 -0.05 0.09 -0.20 0.94 / 11.46 0.12
3aBogb! Mpocc 1,000 12.50 17/07/2008 17/04/2008 22/04/2010 99.99 99.99 0.00 0.08 0.33 2.06 /12.29 0.08
3epHoBas koM. Hactiowwa 1,000 12.50 20/06/2008 20/06/2008 18/12/2009 100.17 100.17 0.00 0.17 0.27 1.83 /12.01 0.24
WHTypuct 1,000 9.00 23/04/2008 - 21/04/2010 99.00 99.00 1.50 1.50 -1.00 9.75 [ - 173
Kapart 2 500 15.00 24/06/2008 24/06/2008 22/12/2009 101.40 100.30 0.35 0.50 0.15 191 /11.96 0.25
KBK YepeLumyLukm 700 01/09/2008 - 02/03/2009 100.21 100.21 0.00 0.00 0.31 -0.22 /-0.22 0.97
Konautep Kypck 750 11.44 04/06/2008 04/06/2008 02/06/2010 99.70 99.10 -0.20 -0.20 -0.10 1.46 | 14.95 0.20
KpacHbiin boraTbipb 2,000 14/08/2008 - 11/02/2010 100.00 100.00 0.00 0.00 0.00 0.00 / 0.00 1.92
Maxees 600 12.30 03/06/2008 03/06/2008 01/06/2010 99.10 99.01 -0.03 0.06 0.15 1.69 /1721 0.19
MenbH. komB. B COKIMbH. 1,000 28/08/2008 - 26/02/2009 99.60 99.60 - 0.00 0.00 0.42 /0.42 0.95
Mupatopr ®uHaHc 2,500 11.25 07/08/2008 07/08/2008 02/08/2012 99.50 99.50 0.01 0.01 0.14 1.17 1 12.89 0.35
Mutnena ®ya 1,000 15.00 20/05/2008 17/02/2009 16/02/2010 99.99 99.00 -0.01 -0.01 -0.51 8.04 /16.51 0.76
MKX 2 1,000 26/08/2008 25/08/2009 99.50 99.50 0.69 0.13 0.35/0.35 1.44
Hosble YepemyLukm 2 300 11.30 22/04/2008 22/04/2008 100.00 100.00 0.00 0.01 11.69 / 11.69 0.10
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HyTpuHBECTXONauHT 1,200 950  10/06/2008 09/06/2009 99.65 99.26 -0.24 0.05 234 1234 1.19 -376
OCT 2 1,000 1250  08/05/2008 08/05/2008 99.99 98.55 - 077 -0.72 17.98 / 17.98 0.13 1131
Orev. lekapcTea 2 1,300 500  19/08/2008 - 17/02/2009 99.00 99.00 1.00 1.00 0.00 6.21 /6.21 0.87 6
OX3 900 1250  21/05/2008 21/05/2008 18/11/2009 99.00 99.00 0.00 0.00 -1.01 2.03 /19.26 0.16 1249
OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 99.25 99.25 -0.65 0.25 10.26 / - 0.45 404
MapHac 2 1,000 10.80  22/05/2008 19/11/2009 17/11/2011 92.00 92.00 - 0.00 -3.00 8.09 / 17.35 1.32 1057
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 1.01 -507
Py6ex-Tontoc Pervion 1,000 1200  03/06/2008 02/12/2008 01/06/2010 9953 99.53 -0.45 -0.45 -0.45 4.29 1 13.04 0.61 663
PyceKuii TexcTurb 2 1,000 1275 04/09/2008 05/03/2009 98.25 98.25 0.40 0.94 15.28 / 15.28 0.71 901
Pyccxkuit TexkcTunb 3 1,200 1450 22/04/2008 - 20/10/2009 98.20 98.20 045 0.20 16.40 / 16.40 121 970
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 97.00 95.00 -1.00 -0.70 -0.95 2.87 /2150 0.44 1450
CaH WTep6pio 2 4,000 800  14/08/2008 - 13/08/2009 98.00 98.00 -0.50 -1.05 9.76 / - 1.24 344
CuHeprus 1 1,000 11.00  23/04/2008 23/04/2008 22/04/2009 100.10 100.10 - 0.10 -0.05 1.00 / 10.09 0.10 392
CuHeprus 2 2,000 10.70  24/07/2008 22/01/2009 22/07/2010 99.47 99.47 0.00 0.37 147 4.31 1 11.65 0.75 529
CUTpOHHKC 3,000 10.00  25/03/2008 24/03/2009 21/09/2010 99.50 98.65 -0.12 -0.43 -0.43 4.65 | 11.27 0.86 490
Tanocro 2 1,000 10.00  05/09/2008 06/03/2009 98.30 97.80 -0.35 -0.45 12.54 | 12.54 085 611
Xne63asog Ne28 2 75 12.00  10/06/2008 - 09/12/2008 100.00 100.00 0.00 0.00 0.00 1255 / - 0.64 616
Yepku3oBo 2,000 885  03/06/2008 02/06/2009 31/05/2011 100.00 100.00 0.00 0.40 350 /9.03 1.06 276
OpKOH NpoayKT 1,200 11/09/2008 - 10/09/2009 99.90 99.90 0.00 0.00 -0.02 0.07 /0.07 1.49 -603
J0KO 2 1,500 1200  25/07/2008 23/01/2009 22/01/2010 99.95 99.95 0.00 0.00 5.83 /12.38 0.74 599
FOHMMUNK 2,000 9.75  09/09/2008 08/09/2009 06/09/2011 98.20 98.20 0.05 0.20 5.00 / 11.40 1.27 501
Topeoens

7 KOHTHEHT 2 7,000 780  19/06/2008 17/06/2010 14/06/2012 97.25 97.25 0.00 -0.25 -0.76 514 /9.37 1.90 305
X5 ®uHaHe 9,000 7.60 08/07/2008 06/07/2010 01/07/2014 96.00 96.00 0.00 -0.15 -2.00 3.75 19.79 1.94 345
Astomnp 1 1,000 1.00 02/09/2008 - 01/09/2009 100.00 100.00 - 0.00 0.00 1.00 / 1.00 145 -509
AstomMmMp 2 2,000 10.75 25/06/2008 24/12/2008 23/06/2010 97.70 97.70 0.00 0.00 -0.60 495 [ 14.38 0.66 788
Asbyka Bkyca 1,000 11.50 22/04/2008 22/07/2008 21/07/2009 99.85 99.50 0.18 0.18 0.02 12.28 | 28.97 0.27 2121
AnmasHbii [lom Ipaiic 300 13.50 12/06/2008 11/12/2008 07/06/2012 100.00 100.00 0.00 0.00 -0.50 249 | 13.87 0.63 742
ANMA 1,500 10.99 22/08/2008 21/08/2009 98.50 97.50 0.00 0.00 12.93 / 12.93 121 646
Anbkop 1,500 9.55 10/06/2008 - 08/12/2009 95.40 95.40 0.00 -0.20 -0.30 12.95 / 12.95 1.42 646
Anteka 36.6 3,000 9.89 01/07/2008 01/07/2008 30/06/2009 98.45 98.45 -0.35 -0.55 11.49 | 21.46 0.25 1449
ApbGar Mpectink 1,500 10.50 20/06/2008 20/06/2008 68.05 68.05 2.26 -17.45 345.39 / 345.39 0.06

Atnant M 1,000 11.25 15/05/2008 - 13/11/2008 99.20 98.20 -0.33 0.50 13.72 | 13.72 0.57 728
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 99.98 99.98 - 1.23 1.33 474 11234 0.52 600
baxetne 1,000 11.25 21/05/2008 21/05/2008 19/05/2010 100.00 99.60 0.10 0.25 0.00 1.07 / 12.52 0.17 622
BenasKomnnekt Mntoc 500 12.60 24/04/2008 24/04/2008 22/10/2009 99.00 98.00 0.50 0.00 0.00 1.85 / 28.10 0.09 2046
Benbiit Pperat 1,000 14.50 12/06/2008 17/12/2009 100.15 100.15 0.00 0.26 0.15 15.20 / - 1.38 856
Bpa3epc 500 15.00 20/03/2008 25/12/2009 100.00 100.00 - 0.00 -0.20 15.86 / 15.86 133 918
Bexa WHescT 700 02/09/2008 - 02/03/2010 100.04 100.04 0.00 0.06 0.22 -0.02 /-0.02 1.97 -614
BuBat ®uHaHC 1,000 12.00 22/04/2008 21/10/2008 20/04/2010 96.00 94.00 -0.80 -1.00 -0.01 6.28 | 22.25 0.48 1516
Buktopus 1 1,500 10.40 31/07/2008 29/01/2009 98.00 98.00 0.00 -0.50 -0.65 13.26 / 13.26 0.76 680
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Bukropus 2 1,500 10.89 19/08/2008 - 16/02/2010 97.55 97.20 0.04 -0.13 -1.63 12.84 | - 158 634
l"a3akc 1,000 10.50 19/06/2008 19/06/2008 16/12/2010 99.80 99.80 - -0.20 0.80 1.10 / 11.46 0.24 522
['a3OHeproceTb 1,500 8.00 25/06/2008 20/06/2012 97.75 97.75 0.00 0.00 -1.87 882 /- 334 236
[Tletckuit Mup 1,150 8.50 05/06/2008 - 26/05/2015 93.00 93.00 0.00 0.00 -0.40 1012 /- 484 351
[xen-3cp-Cun 1 2,000 9.25 2410412008 23/10/2008 20/10/2011 98.10 98.10 -0.10 -0.90 2.18 /1 12.93 0.52 655
[Nlnkast Opxupest 1,000 13.00 10/04/2008 10/07/2008 09/04/2009 100.27 100.27 0.07 -0.01 3.77 1 12.66 0.28 635
Tnken 3,000 9.25 20/03/2008 17/03/2011 88.01 88.01 -1.99 -6.19 14.80 / - 221 816
[Tvkenc TpenanHr 1,800 20/07/2008 20/07/2009 99.80 99.60 0.10 -0.10 022 /10.22 135 512
HomodHare 1,000 1250  #NIANAp 14/02/2008 - - #NIANA. | #NIANA. |-

Espocetb 2 3,000 03/06/2008 - 02/06/2009 98.50 98.50 23.90 5.50 125 /125 1.20

Ennnas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 100.20 97.80 -0.53 1.00 2.95 /12.90 051 653
Mmnnosnsa 300 11.25 30/07/2008 30/07/2008 98.99 98.99 -0.01 -0.21 14.48 | 14.48 0.33 804
WHkom-Tapa 2 1,400 12.50 16/05/2008 - 12/02/2010 100.02 100.02 0.02 -0.07 13.08 / 13.08 152 657
WHkom-Tapa 3 2,000 11.00 13/06/2008 12/06/2009 10/06/2011 97.90 97.90 0.00 0.00 -0.35 5.26 /13.48 1.04 699
MHmapko 1,000 12.50 20/06/2008 20/06/2008 19/12/2008 100.40 100.40 0.00 -0.60 3.90 /11.08 0.24 486
WHnpom 2 1,000 8.80 17/07/2008 15/01/2009 15/07/2010 98.90 98.90 -0.10 -0.25 3.78 /1 10.43 0.74 414
WHnpom 3 1,300 8.95 21/05/2008 - 18/05/2011 99.60 99.60 0.19 -0.15 9.30 /9.30 2.53 294
WckpacodT 2 300 13.30 02/09/2008 03/03/2009 02/03/2010 100.90 100.90 0.00 -0.10 0.94 13.17 / 12.65 1.58 671
Kapo 700 12.50 24106/2008 24]06/2008 22/12/2009 100.50 99.50 0.40 -0.05 2.00 /12.71 0.25 640
Kapycenb ®unanc 3,000 9.75 20/03/2008 18/09/2008 12/09/2013 99.40 99.40 - 0.15 -0.60 1.05 / 11.27 0.44 501
Komnnekc ®unaHc 1,000 12.50 07/08/2008 07/08/2008 04/02/2010 99.00 99.00 0.50 0.50 0.90 3.27 /1 15.64 0.35 913
Koneitka 1 1,200 9.40 18/03/2008 - 17/06/2008 98.76 98.76 0.00 0.00 -0.56 1512 / 15.12 0.22 866
Koneitka 2 4,000 8.70 21/05/2008 18/02/2009 15/02/2012 94.29 94.29 0.11 0.90 3.81 /16.28 0.78 962
Koneika 3 4,000 980  21/05/2008 20/08/2008 15/02/2012 96.75 96.75 0.00 0.25 0.95 11.27 / 16.28 0.37 972
NasepHa 1,000 11.00  10/04/2008 08/04/2010 99.75 99.01 -0.32 -0.12 11.66 / 11.66 164 523
TBP WHteptpeiia 300 1490  29/05/2008 29/05/2008 26/11/2009 100.15 99.65 -0.10 -0.10 0.40 1.91 / 15.65 0.18 915
M. Bugeo 2,000 950  21/05/2008 19/11/2008 18/11/2009 99.90 99.90 0.00 0.00 -0.10 4.04 1985 0.60 361
Markur 1 2,000 9.34  21/05/2008 19/11/2008 100.00 100.00 0.00 -0.20 -0.25 952 /- 0.61 329
Markut 2 5,000 820  28/03/2008 23/03/2012 97.00 97.00 0.00 0.00 1.10 931 /- 3.08 282
Mapra 1 700 14.84  22/05/2008 22/05/2008 99.29 99.29 -0.05 -0.18 19.25 / 19.25 0.16 1248
Mapra 2 1,000 1200 04/06/2008 15/05/2008 06/12/2009 99.70 99.70 -0.05 0.00 12.54 | 24.04 0.14 1683
Mapra 3 2,000 13.00  02/08/2008 02/08/2008 02/08/2011 99.00 99.00 0.00 -0.77 2.14 | 18.95 0.33 1201
Matpuya 1,200 1200  11/06/2008 10/12/2008 95.50 95.50 -0.49 0.25 19.54 | 19.54 0.60 1266
MetannCepauc 1,500 1050  28/05/2008 28/05/2008 23/05/2012 99.50 99.50 0.00 0.00 0.20 0.64 /13.26 0.18 692
MuHHecko 500 1375 12/06/2008 10/12/2009 99.80 99.80 -0.20 -0.45 1433 / - 1.36 774
MoHeTka 1,000 1250  15/05/2008 15/05/2008 14/05/2009 100.50 100.50 0.00 0.20 1.40 / 9.49 0.16 334
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 95.00 95.00 0.00 -0.63 -0.20 3.66 / 17.64 055 1080
MocO6nT a3 GuHarc 1 1,000 10.75  22/06/2008 21/12/2008 100.20 100.05 0.07 -0.03 10.81 / - 0.68 451
MocO6nT a3 GuHakHc 2 3,000 925  25/06/2008 24/06/2012 90.00 90.00 0.00 -5.40 -6.35 13.46 | - 2.50 651
Hatyp MpogykT 2 1,000 17/06/2008 16/06/2009 99.70 99.70 0.00 0.00 0.00 0.24 /0.24 1.26 -585
MapketXonn 300 1310 03/04/2008 02/10/2008 01/04/2010 99.49 99.49 0.00 0.09 -0.51 14.07 / 14.81 0.46 833
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Topeoens

MatepcoH 2,000 10.00  20/03/2008 19/06/2008 17/12/2009 99.50 99.50 - 0.00 -0.20 1.83 / 12.47 0.23 617
MuBgoM 1,000 13.00  24/04/2008 23/10/2008 22/04/2010 99.60 99.60 0.00 -0.39 -0.39 4.12 /14.10 051 766
MpoTex 5,000 890  07/05/2008 04/11/2009 02/11/2011 96.75 96.75 0.00 0.00 -0.45 529 /11.41 1.36 501
PKC 1,500 1020 16/04/2008 15/10/2008 15/04/2009 100.00 100.00 - 0.00 0.00 085 / 157 0.56 -443
PocuHTep 2 400 10.00  02/04/2008 - 02/07/2008 100.10 100.10 0.00 0.10 0.10 10.00 / 10.00 0.27 381
PocuhTep 3 1,000 10.75  30/05/2008 30/05/2008 26/11/2010 99.90 99.50 -0.30 -0.30 0.05 0.96 / 12.41 0.19 612
Camoxsan 1,500 11.40  23/04/2008 23/04/2008 21/10/2009 99.89 99.00 0.25 0.25 -0.06 1.14 /17.01 0.10 1042
CanBeit 1,000 1125  04/06/2008 - 03/12/2008 99.70 99.70 035 -0.13 11.98 / 11.98 0.62 563
COPYC 1,200 1200  08/05/2008 06/11/2008 05/11/2009 100.02 100.02 - -0.07 -0.03 4.92 /1250 0.56 614
CINK 1,000 1020 27/05/2008 25/11/2008 25/05/2010 98.00 97.00 0.00 0.00 0.00 4.62 | 14.49 0.60 800
CnopTmactep 3,000 880  23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 0.00 2.85 / 8.96 0.61 276
CTonuyHble FacTpoHOMbI 1,500 860  21/08/2008 21/08/2008 20/08/2009 98.40 98.40 0.00 0.00 -1.60 3.87 /12.82 0.39 648
TexHocuna 2,000 10.00  29/05/2008 29/05/2008 26/05/2011 99.35 99.00 - 0.26 0.16 0.92 / 14.44 0.18 802
TOAN 2,000 1200  12/06/2008 12/06/2008 10/12/2009 96.50 95.80 -0.35 -0.35 0.15 4.09 /3091 0.19 2292
Ton-Knura 1 700 07/08/2008 - 05/02/2009 93.50 93.50 0.00 18.50 3.50 777 1777 0.83 157
Ton-Knura 2 1,500 1051 12/06/2008 11/12/2008 09/12/2010 97.90 97.90 - 0.10 -0.10 3.81 / 13.96 0.63 750
TonfMpom 500 1250  18/04/2008 18/04/2008 16/04/2010 100.10 99.50 0.30 0.30 0.02 0.67 / 15.30 0.09 883
TpacTexcepauc 1,000 1039 13/05/2008 12/08/2008 17/08/2010 99.50 99.00 -0.10 -0.10 -0.05 2.14 | 12.83 0.36 649
YamypTHedTs 1,500 950  01/06/2008 01/09/2008 99.38 99.38 0.28 021 11.32 / 11.32 0.42 508
YK KOPA 1,000 15/04/2008 14/07/2009 11155 111.55 0.00 0.00 11.65 -7.87 | -1.87 1.45 -1412
®aatoH Aspo 1,000 1350  31/07/2008 - 30/07/2009 100.00 100.00 0.00 0.00 13.92 /13.92 113 739
Xonuaen 1,500 1115 03/04/2008 02/10/2008 01/04/2010 99.00 99.00 0.00 0.25 -0.05 3.63 /13.48 0.46 708
IO TpanautCepauc 2 1,200 1150 27/05/2008 25/11/2008 100.00 98.50 0.25 -0.55 12.98 / 12.98 0.60 658
llec u cenbckoe xo35licmeo

Arpuka 1,000 11.80 01/04/2008 - 29/09/2009 99.95 99.00 -0.47 -0.03 -0.08 0.72 /1 0.72 1.46 1657
Arpo-Coto3 1,500 10.00 24/06/2008 23/12/2008 21/06/2011 98.30 98.30 2.30 1.30 3.30 3.04 /12.69 0.67 629
ArpoxonamHr 1,000 12.75 18/04/2008 24/07/2009 99.14 99.14 0.26 -0.50 14.13 / 14.13 1.09 759
Apkapa 1 600 13.20 28/06/2008 28/06/2008 99.88 99.05 041 0.41 15.58 / 15.58 0.24 908
Apkapa 2 700 13.31 21/08/2008 - 20/02/2009 98.50 97.02 - -0.74 -0.84 17.05 / - 0.67 1022
Apkapa 3 1,200 13.65 03/04/2008 02/10/2008 31/03/2011 98.40 98.40 0.00 -0.16 -0.13 315/ 17.44 0.44 1078
BenlpanKopm 700 12.50 03/06/2008 03/06/2008 02/12/2008 100.01 99.00 -0.50 -0.50 -0.50 4.67 | 15.62 0.20 913
FOT3K 2 1,500 10.50 19/06/2008 19/06/2008 18/06/2009 98.90 98.90 0.40 -0.74 3.16 /15.23 0.23 876
113 ®uHanc 400 11.00 23/05/2008 23/05/2008 97.00 97.00 0.00 -1.50 29.55 / 29.55 0.15 2172
MocCenblTpom 1,000 12.50 13/06/2008 12/12/2008 99.11 99.11 0.11 -0.53 14.19 / 14.19 0.63 771
HIK 500 1245  #N/ANAp 31/01/2008 - - #N/ANA. [ #NIANA. |- -
oro2 1,200 12.95 26/08/2008 25/02/2009 97.01 97.01 -0.19 -0.99 17.55 / 17.55 0.70 1072
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 0.25 -494
MaBa 2 1,000 12.50 09/05/2008 09/05/2008 21/10/2011 100.25 100.25 0.27 0.20 047 1 11.22 0.14 494
Paarynai 1 2,000 1.00 03/04/2008 02/10/2008 94.39 89.02 - 171 -1.30 18.11 / 18.11 0.49 1138
Paarynsi 2 2,000 10.25 01/04/2008 - 27/09/2011 100.00 100.00 0.00 0.05 0.09 0.14 /1 0.14 3.36 410
Paarynsit 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 99.25 99.25 0.00 0.20 0.42 3.14 11214 0.84 573
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Pycarpo 1,000 8.50 19/07/2008 19/07/2008 101.13 101.13 - 0.00 0.00 521 /521 0.33 -80
Cwu6 Arp Mpynna 400 12.00 21/05/2008 20/05/2009 99.50 99.50 0.00 0.00 0.00 13.05 / 13.05 0.99 658
CopapyxecTso 2,500 10.45 24/04/2008 22/10/2009 96.25 96.25 0.00 0.01 -0.75 1352 / - 1.29 699
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 05/06/2008 05/06/2008 99.80 99.80 0.00 0.15 13.22 [ 13.22 0.20 687
ApnamaHT 2 2,000 11.25 22/05/2008 - 20/05/2010 99.09 98.75 0.10 -0.15 12.35 / 12.35 1.74 588
ATOMCTPOII3KCNOPT 1,500 7.75 27/05/2008 26/05/2009 24/05/2011 100.00 100.00 0.05 0.05 0.05 3.02 /788 1.06 166
InasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.74 100.74 - 0.49 0.74 150 / 8.67 0.45 252
[esenonmeHT-tOr 1,000 12.50 20/05/2008 20/05/2008 18/05/2010 100.39 99.80 021 -0.21 -0.31 1.02 /12.07 0.17 580
[IKC ®XC Pb 500 12.00 27/05/2008 - 24/11/2009 100.02 100.02 0.00 0.00 0.00 12.32 1 12.32 137 587
XK cbuHaHC 1,000 16.00 20/03/2008 18/12/2008 24/12/2009 98.50 98.50 -0.50 -1.60 18.10 / 19.41 0.59 1254
Wkom 1,250 13.10 28/03/2009 99.50 98.75 057 -0.38 -0.18 - -

Whrerpa 1 2,000 1050 21/03/2008 20/03/2009 99.70 99.70 0.10 0.00 1111 /- 0.85 474
Whrerpa 2 3,000 10.70  03/06/2008 01/12/2009 29/11/2011 99.80 99.80 0.80 0.50 5.33 /1110 141 472
Kamcxast gonmHa 3 500 12.80  09/06/2008 09/06/2008 04/06/2009 100.36 100.36 0.03 -0.02 11.73 / 11.73 021

KocMoc duaHe 2,000 1125 19/06/2008 19/06/2008 16/06/2011 99.50 99.50 -0.50 -0.50 -0.02 1.09 / 13.48 0.23 712
necp 1,000 10.00  20/03/2008 20/03/2008 100.00 100.00 0.00 -0.25 9.98 /9.98 0.02 380
NCP WHescr 1 2,000 10.70  03/06/2008 03/06/2008 08/12/2009 100.50 100.00 0.30 0.30 0.25 1.24 / 9.61 021 346
NCP WHescr 2 3,000 835  17/07/2008 16/07/2009 14/07/2011 96.80 96.80 0.00 -0.05 -0.50 4.60 1 11.27 115 489
Makpomup duxakc 2 1,500 11.65  08/07/2008 08/07/2008 03/07/2012 99.90 98.00 -0.05 -0.05 0.85 1.13 / 1556 0.28 907
MeTpocTpoit 1,500 847  28/03/2008 23/09/2011 100.00 100.00 0.00 0.00 0.00 0.09 / 0.09 3.38 235
M-WHaycTpus 1,000 1225  19/08/2008 16/08/2011 100.45 100.45 0.05 -0.55 1244 [ - 2.56 589
MWAH 2,000 12.37 02/09/2008 02/09/2008 02/03/2010 90.90 87.51 -1.70 -0.80 0.22 9.51 /4353 0.34 3369
Mupake 1 1,000 10.50 19/08/2008 19/08/2008 100.07 100.07 0.05 -0.38 10.56 / 10.56 0.39 434
Mupake 2 3,000 10.99 20/03/2008 - 17/09/2009 100.05 100.05 - -0.03 -0.15 11.25 / - 1.23 486
MV3Nb 1,500 1213 15/07/2008 15/07/2008 13/07/2010 100.10 100.10 1.00 1.00 1.00 174  12.04 0.30 576
M.O.P.E. MNnasa 1,000 1225  05/08/2008 05/08/2008 03/08/2010 99.40 98.95 0.23 0.23 0.26 2.44 | 14.90 0.35 844
Cmpoumenbcmeo

PWUlpynn 1,200 11.85 26/06/2008 26/06/2008 26/12/2009 99.50 97.00 -1.74 -0.25 2.96 /19.02 0.25 1227
Py6uH 1,200 13.75 15/04/2008 15/04/2008 13/10/2009 100.00 99.95 -0.01 -0.15 0.78 / 14.12 0.08 772
CneuCrpoit 2 2,000 8.59 22/05/2008 22/05/2008 20/05/2010 97.00 97.00 -3.00 -3.00 -3.00 218 [ 27.11 0.15 1958
CrpoitTpaHclas 1 3,000 9.60 25/06/2008 25/06/2008 100.20 100.00 - -0.20 -0.20 9.35 /- 0.26 323
CrpoitTpaHclas 2 5,000 8.49 18/07/2008 - 13/07/2012 95.00 95.00 0.00 0.50 -1.35 10.18 / - 331 365
CY-1553 3,000 13.00 20/08/2008 18/02/2009 15/02/2012 100.40 100.15 0.12 0.18 0.25 3.19 / 13.05 0.80 661
Cysap-KasaHb 900 12.50 01/04/2008 - 31/03/2009 99.85 99.85 - 0.15 0.10 0.74 1 0.74 0.98 932
Catn pynn 1,000 11.70 20/05/2008 20/05/2008 15/05/2012 100.55 100.55 0.00 -0.25 0.35 11.85 / 14.35 0.16 795
XMCrpotipecypc 3,000 13.00  16/04/2008 15/04/2009 13/10/2010 100.00 99.00 050 0.70 -0.49 6.01 /13.93 0.88 741
LyH1 #3HAY! 11.00  #N/IAN Ap - 22/04/2010 - - #NIANA. | #NJANA. |-

LYyH 2 1,500 1094  23/07/2008 23/07/2008 20/01/2010 99.90 99.90 0.00 0.30 2.22 | 11.46 0.32 520
IOCKK 600 13.00  01/07/2008 01/07/2008 100.20 98,53 -0.14 -0.14 -0.33 15.62 / 15.62 0.27 912
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Gazprom13 vs Gazprom9 spread

266
180
160
140
120

20 - T T T T T
26/03/2007  04/06/2007  13/08/2007  22/10/2007  31/12/2007  10/03/200¢

Gazprom20 vs Gazprom13 spread
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Bank of Moscow15 vs VTB15 spread
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Evraz15 vs Severstall4 spread
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SOVEREIGN EUROBONDS

Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Netlw Yld YtmMid  Oas Spread Mid ~ Dur Adj Mty Mid Risk Oas Mid
UNITED STATES (AAA/Aaa/AAA)
T21/801/31/10 2.125 31/01/2010 26.92MMM 100.90625 100.97 0.00 0.00 1.61 1.192 1.806 1.831
T27/801/31/13 2.875 31/01/2013 15.7MMM 102.1875 102.25 -0.11 -0.11 2.39 0.47 4.495 4.659
T31/202/15/18 35 15/02/2018 29.205MMM 101.140625 101.17 -0.20 -0.20 3.36 0.229 8.287 8.667
T 4 3/8 02/15/38 4375 15/02/2038 13.294MMM 102.984375 103.02 -0.63 -0.63 4.20 0.089 16.721 18.156
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 144.4824 144.98 -0.24 151 5.31 210.9 6.8 10.216
RUSSIA12 3/4 06/28 12.75 24]06/2028 2.5MMM 180.36 180.74 -0.01 -1.76 5.89 230.17 9.98 18.64
RUSSIA 7 1/2 03/30 750 31/03/2030 2.011MMM 114.8671 114.99 -0.18 1.05 5.34 217.8 6.5 7.639
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011MMM 114.8671 114.99 -0.18 1.05 5.3390 217.8 6.5 7.639
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837MMM 99.78 99.91 0.00 0.62 4.08 358.21 0.13 0.13
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 95.52 95.90 -0.07 3.01 4.50 251.47 2.83 2.85
RUSSIA 7 1/2 03/30 750 31/03/2030 2.011MMM 114.87 114.99 -0.18 1.05 5.34 217.79 6.48 7.64
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 104.93 105.16 -0.01 -0.12 4.35 80.11 1.45 157
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 131.49 131.99 -0.30 -0.60 4.05 141,57 4.99 6.86
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN Ap #N/AN.A. #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN Ap #N/AN.A. #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN Ap #N/AN.A. #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 32.7400 33.26 0.27 0.34 35.01 #N/AN Ap 35 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 28.4950 29.00 -2.45 -3.06 29.98 #N/AN Ap 39 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 #N/AN.A. #N/AN.A. 371.81 #N/AN Ap 0.3 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 14.50 15/10/2009 1.005MMM 117.31 117.51 0.08 0.01 2.93 142.69 1.36 1.68
BRAZIL 11 01/11/12 11.00 11/01/2012 889.689MM 123.31 123.81 0.54 0.84 421 214.63 3.14 3.98
BRAZIL10 1/2 07/14 10.50 14/07/2014 794.607MM 127.18 127.68 0.13 041 5.32 274.09 4.75 6.22
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 131.15 131.40 -0.60 -0.76 6.40 254.45 5.88 8.35
BRAZIL12 3/4 01/20 12.75 15/01/2020 683.215MM 155.03 155.53 0.01 0.16 6.11 286.66 7.13 11.43
BRAZIL10 1/8 05/27 10.13 15/05/2027 2.787TMMM 139.45 139.95 0.38 1.13 6.48 292.00 9.71 14.12
BRAZIL 7 1/8 01/37 7.13 20/01/2037 2.438MMM 107.58 107.78 0.03 0.72 6.53 260.71 12.56 13.94
CHINA (A/A2A)
' _ _ . amt px px Cho Chg v Oas i‘ég Risk
Security Name/ Rating (S&P/Moody's/Fitch) Cpn  Maturity Outstanding  Bid  Ask Net Net Yt_m Sprea_ld Mty Oa}s
1d lw  Mid Mid Mid Mid
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Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Net 1w YId Ytm Mid Oas Spread Mid Dur Adj Mty Mid Risk Oas Mid
CHINA 7.3 12/15/08 7.30 15/12/2008 1IMMM 102.92 102.97 -0.03 -0.03 3.10 184.00 0.69 0.72
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 110.91 111.04 0.05 -0.19 3.09 114.57 273 325
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 96.92 97.32 0.00 0.00 477 107.35 551 5.49
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 120.01 120.01 -0.49 -0.49 5.78 214.24 10.76 13.49
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.88 107.08 0.00 0.11 3.08 171.14 0.99 1.10
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 114.55 114.80 0.21 0.35 373 203.86 2.03 2.38
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 115.16 115.56 -0.08 0.04 5.49 281.47 517 6.16
COLOM 7 3/8 01/17 7.38 27/01/2017 1.65MMM 110.22 110.52 0.29 0.38 5.85 280.18 6.50 7.39
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 116.00 117.00 0.46 0.14 6.81 324.15 10.03 11.95
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 142.72 143.22 0.07 0.15 6.78 305.16 10.95 16.04
COLOM 7 3/8 09/37 7.38 18/09/2037 1.818MMM 106.09 106.44 0.29 0.13 6.88 296.13 12.39 13.39
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 970.451MM 106.43 106.63 -0.02 -0.02 2.87 155.98 0.85 0.92
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.137MM 112.84 113.34 0.41 0.55 3.77 168.56 3.30 3.80
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 145.19 145.44 0.98 1.33 4.80 186.40 6.01 8.88
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 98.59 98.59 0.72 0.03 5.66 165.57 8.48 8,57
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 166.12 166.62 -0.23 -0.42 5.62 209.24 9.58 16.57
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.267TMMM 111.95 112.35 1.58 1.85 5.84 194.87 13.02 14.93
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 3.88 254.15 0.92 0.96
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.14 329.02 255 2.80
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.33 382.27 457 511
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.70 346.98 6.96 8.93
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.48 300.56 9.23 13.35
PHILIP 6 3/8 01/32 6.38 15/01/2032 1.5MMM 96.00 96.25 0.00 0.00 6.70 292.40 11.78 11.68
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.18 106.21 0.02 -0.08 3.55 215.89 1.06 117
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 108.26 108.34 0.05 0.23 5.09 294.38 343 3.85
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 104.28 104.39 -0.05 0.15 5.66 306.07 4.97 5.35
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 117.24 117.99 0.00 0.00 5.99 288.86 6.50 7.93

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

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Net 1w YId Ytm Mid Oas Spread Mid Dur Adj Mty Mid Risk Oas Mid
TURKEY12 3/8 06/09 12.38 15/06/2009 1.046MMM 110.40 111.03 0.00 0.00 331 190.63 1.12 1.28
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 110.79 111.24 0.00 0.00 5.18 167.63 245 2.78
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.88 117.50 0.00 0.00 5.95 345.35 4.49 5.40
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 93.52 94.02 0.00 0.00 6.44 257.05 6.73 6.47
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 99.75 100.50 0.00 0.00 6.98 363.93 7.94 8.28
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 100.50 101.25 0.00 0.00 7.28 371.77 9.50 9.83
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 91.00 92.00 0.00 0.00 7.61 376.92 11.69 10.85
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 6.39 05/08/2009 500MM 101.76 102.26 -0.06 -0.06 451 #N/AN Ap 0.36 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.46 102.96 -0.09 -0.09 5.86 398.81 2.63 272
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 105.76 106.26 -0.13 -0.13 6.28 386.89 4.20 458
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 106.49 106.74 -0.27 -0.36 8.71 505.46 257 3.00
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 94.84 95.34 -0.39 -0.31 9.53 690.39 4.68 4.68
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 122.60 123.10 -0.52 -1.73 10.03 693.15 5.92 7.46
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 73.95 74.30 -0.49 0.81 9.56 620.90 7.83 6.05
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 83.09 83.59 -0.18 0.93 9.66 621.33 8.35 731
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 96.51 96.91 -0.37 0.98 9.63 614.28 8.76 8.56
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 94.68 95.18 -0.52 0.37 9.92 630.96 9.14 8.86
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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 8.57 743 103.37 103.87 0.00 0.00 2.45 563 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.22 3.19 100.32 100.33 0.00 011 0.05 316
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.11 5.62 100.24 100.26 -0.17 -0.37 0.11 502 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.25 7.42 107.41 107.66 -0.21 -0.39 4.89 499
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.20 5.67 106.55 106.76 -0.07 -0.12 1.24 409 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.40 857 98.12 98.37 -0.15 041 5.38 569
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 5.63 5.64 99.85 99.98 -0.08 -0.14 450 307
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.63 4.49 108.91 109.08 -0.22 -0.19 1.40 288
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 754 6.25 103.40 103.45 0.05 -0.24 2.16 288
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 851 6.48 112.95 113.20 -0.28 -0.55 3.95 405
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.45 7.52 90.96 91.21 -0.09 -0.90 531 393
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.07MMM 7.06 6.95 101.90 102.15 -0.27 -0.33 7.85 419
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 7.55 7.38 114.13 114.38 -0.31 -0.47 10.86 402
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 1.75 5.96 103.12 103.37 -0.06 -0.04 155 430 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.89 5.41 101.38 101.46 0.08 0.26 0.53 421 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL  Communications 9.75 30/01/2008 00  #N/ANA. #NANA #NIANA.  #NJANA.  #NJANA. #N/ANA. #N/ANA. #NJANA
MOBTEL 8 3/8 10/10 MOBTEL  Communications 8.375 14/10/2010 400MM 8.04 6.58 104.02 104.27 -0.02 -0.04 220 490 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL  Communications 8 28/01/2012 400MM 7.82 731 102.14 102.39 -0.29 -0.30 323 523
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.96 5.42 102.37 102.50 0.11 -0.55 1.37 385 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.39 5.43 102.67 102.89 -0.07 0.04 0.86 382
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.66 7.82 106.53 107.03 0.01 0.07 4.47 537 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 771 773 99.69 99.94 -0.01 0.10 5.47 490 -/[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 6.88 6.88 99.85 100.10 -0.04 -0.08 2.88 501 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 791 8.38 94.66 94.91 -0.16 -0.71 5.93 525
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.51 5.52 105.11 105.29 -0.04 -0.05 1.12 394
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.78 6.38 102.69 102.94 -0.08 -0.14 1.71 470
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.06 711 103.78 104.03 -0.03 -0.29 2.96 524 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.36 8.48 98.53 98.78 -0.17 -0.23 5.67 565
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.48 6.62 100.24 100.26 -0.26 -0.52 0.15 503 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 9.02 10.62 95.55 95.80 -0.21 -0.61 5.21 713
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 771 5.36 103.66 103.88 -0.13 -0.19 1.36 375
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.14 6.01 103.18 103.43 -0.07 -0.26 2.34 430
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.43 7.63 98.63 98.88 -0.19 -0.38 4.09 526 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.58 8.52 98.88 99.13 0.03 0.03 5.50 190
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.16 5.02 101.24 101.32 -0.06 -0.01 0.56 369
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.88 747 94.40 94.65 -0.16 -0.21 5.78 409 BE+A3IBEB
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.83 5.02 100.58 100.63 0.02 -0.06 0.33 413 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.45 7.85 95.97 96.22 -0.18 -0.25 5.58 453
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.70 5.83 102.42 102.67 -0.04 -0.06 237 412 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 7.02 6.67 102.04 102.29 -0.21 -0.15 4.15 423
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.13 7.85 99.99 100.01 0.00 -0.24 0.07 793
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.20 11.48 91.34 91.59 -0.37 -1.16 213 980
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.77 11.52 90.68 90.93 -0.04 111 5.13 981
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.20 6.96 100.34 100.59 -0.04 -0.21 5.38 425 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.79 5.04 101.19 101.30 -0.05 -0.06 0.67 359
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.30 6.62 102.61 102.86 -0.04 -0.07 2.98 460 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.25 7.13 100.98 101.23 -0.04 0.17 5.33 396
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.72 6.82 92.91 93.16 0.01 -0.17 12.32 437
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM  #N/AN.A. #N/AN.A. #N/ANA.  #NANA.  #N/ANA. #NANA. #NANA.  #NANA.
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM  #N/AN.A. #N/ANA. #NJANA.  #NJANA.  #N/ANA. #NANA. #NANA. #NANA.
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 5.90125 09/06/2011 87.414MM 6.29 5.84 93.55 94.05 0.00 0.00 019  #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.23 6.32 107.50 107.50 0.00 1.50 2.86 470 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.36 410 100.09 100.09 -0.05 -0.18 0.01 257
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.80 350 100.71 100.74 -0.01 -0.53 0.12 286
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.34 418 116.62 117.12 0.08 -0.12 281 184
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.69 5.06 118.34 118.84 -0.09 -0.41 4.20 260 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.86 5.35 112.98 112.98 0.00 0.48 5.14 199
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.10 6.07 100.38 100.38 -0.61 213 6.39 276
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.19 6.24 116.50 116.50 -2.59 0.80 717 289
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM  #N/AN.A. #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA. AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.67 419 100.67 100.67 0.00 0.00 132 67
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.79 4.54 95.21 95.21 -0.01 -0.01 257 86
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 381 4.79 95.30 95.30 0.00 0.00 4.05 95
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.76 4.85 93.03 93.03 0.00 0.00 5.11 91 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.26 4.99 104.28 104.28 0.00 0.00 8.53 81
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.59 4.93 82.74 82.74 0.00 0.00 15.83 81
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 411 3.73 100.30 100.41 0.00 -0.08 0.90 205
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.44 5.28 101.10 101.10 1.10 0.15 4.99 192 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.63 5.37 102.15 102.15 0.36 0.40 5.53 201
24 mapTa 2008 . Crp.37/39



WK "Anemap'Y2ExeqHeBHbI GlonneTeHb MHBECTOpa

Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 759 335 103.60 103.86 -0.11 -0.18 0.81 167 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 7.56 2.89 104.13 104.13 -0.14 -0.20 0.81 168
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.61 6.42 101.68 102.03 0.12 0.05 1.39 476 -/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 8.32 10.65 94.48 94.94 -0.08 -0.27 1.89 896

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.45 11.63 84.41 84.91 -0.09 -0.98 450 916 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 10.01 11.76 84.67 85.17 0.30 -0.61 4.84 907

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 10.22 10.36 80.46 80.96 0.16 0.09 9.21 863

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 8.60 6.71 103.06 103.45 -0.05 -0.05 1.45 504

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.02 7.53 101.12 101.62 -0.05 0.00 223 580

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.07 8.65 101.74 102.24 -0.12 -0.12 3.19 658 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 9.20 9.38 97.63 98.13 -0.16 -0.16 5.45 39

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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