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[unamuka cnpapos EMBI+ . .
OkoHomuka CLLUA nepexuBeT OTHOCUTENbHO KOPOTKMIA Cnad, KOTOpbIA MPOANUTCS He

325 ELELglccand EMBI+ Bpasnnun ipap —p = EMB+ cnp Jonblue fAByX — Tpex kBapTanoB. O6 aToM 3asBun rnasa defeparnbHOTO pe3epBHOTO
300 baHka MunHearnonuca apn CTepH. "l noraraio, 4To POCT 3aMEANUTCA Ha HECKOMbKO
o kBapTanos", — ckasan CtepH, obnaparoLmin NpaBoM rornoca Ha 3acepaHusix Komutera
no oTkpbITbiM peiHkam ®PC CLUA. - [lBa — Tpu kBapTana. Peueccus 2001 r. gnunach

2 Tpu-yeTsipe keapTana. Mpeabiayiias peueccus 90-91 IT. Takke AnMNAch TpU — YeTbipe
225 kapTana. f He [gymaio, YTO WCTOpUSI BCErga MOBTOPSIETCS, HO y Hee ecTb uemy
200 noyuutecs', — ckasan CtepH. CTepH Aan MOHsTb, YTO Mepbl NO MOAZEPKaHMIO
175 NVKBWAHOCTM MOTYT CTaTb MOCTOSIHHBbIMK, OJHAKO Npeaynpeaun, YTO CyllecTeyeT
o BEPOSTHOCTb TOrO, YTO 3TW LWark MOryT BOOXHOBUTb MHBECTOPOB Ha PMCKOBOE
125 noseserve B Oyayliem, YTO Cepbe3HO NOAOPBET OCHOBbI YpoBHS *M3Hu B CLUA B
Bnvxaiiume rodbl. A He 3Halo, kak MOXHO 3aKpbiTb 3TO OKHO 6e3 noTepu Aosepus”, —

100 ‘ ‘ ! ckasan CtepH, nogpasymeBast AMCKOHTHOE OKHO, koTopoe ®PC npeanoxuna B npoLLnom
4 20y LiLion Aot AT Za A MecsLie MHBECTULMOHHBIM GaHkaMm AnA cnaceHus obaHkpoTuBlierocss Bear Steamns.

Memoynuk: JP Morgan "MeHst 6Gonblie ©GecnokouT TO, YTO Mbl pacluMpsieM CTpaxoBky 6es agekBaTHbIX

CTUMYTVPYIOLLMX MEP, YTO B KOHEYHOM WMTOrE MpUBEAET K JarnbHeilemy nepexkocy B

pacnpeseneHny akTUBoB", — ckasar OH.
Hopmanmoaauuble JNokKanbHble AONroBble UHAEKCHI

dakTyecks 3a nepuop unoteyHoro kpusuca CLUA OPC He npegnpuHsna kakux-nubo
CTPYKTYPHbIX M KOMMMEKCHBIX LUAroB Ans YCTpaHeHust npobnem B CEKTOpEe KUMon
HeABWKUMOCTU. Te CHWKeHUst 6a30BON MPOLEHTHOW CTaBkW Obin BMOMHE afeKBaTHbI
CMOXMBLUMMCS  YCNIOBMSIM, OAHAKO 9TOTO OKa3anocb HeJoCTaTouyHo. BnuBaws
nukBMaHOCTM co cTopoHbl ®PC 1 HeBbiCOKas CTOMMOCTb KpEAMTHbIX [LEHer ke
pasgyBaeT "nMy3bipu" Ha BamioTHbIX W CbIPbEBbLIX PbIHKaX. TeM He MeHee, roBOpUTb O
nepenomMHOM MOMEHTE B WMOTEYHOM care eLle paHo — PbIHOK XUIOW HEeABWKUMOCTM
CIWIA no-npexHemy OykcyeT, yTaruBas 3a CoOOA BHM3 pbIHOK Tpyga W
npomnpousBoacTBo. Bugumo, OPC HapmeeTcs Ha BbICOKYlD  CMNOCOBHOCTb K
BOCCTaHOBIEHWNIO aMepUKaHCKUX KOMMaHWIA, CHUXast CTOMMOCTb [ieHer.
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MemoyHuk: www. Cbonds.ru .
CraBkn kasHavenckux obssatenscts CLUA Bo3oGHoBuAM poct. Poct doHAoBbIX

VHOEKCOB BHOBb CMPOBOLMPOBAN OTTOK KanuTana 13 3allUTHbIX aKTWBOB, TOrga Kak
NDF RUR/USD, MIBID rate (%) pacTylume LeHbl Ha HedTb NOAOrPEBaoT MHPNALMOHHbIE onacenus. [loxogHocTb 10-
netHux obs3atenscTs coctasuna 3.73 (+0.03)%, 2-neTHux — octanack 6e3 n3meHeHui

17
Ha otmeTke 2.19%.
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i Pa3sBuBatoLL1eCcs PbIHKK
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9 BrewHne ponrn EM yxe BTOpylo Hepenio octaioTca 6e3 BHAMaHMS MHBECTOPOB.
e o o o o o CoxpallieH1e KpeauTHbIX CNp3ioB CBA3aHO MLb C POCTOM CTaBOK 6a30BbiX aKTMBOB,

7 e TOrAa Kak "anneTut" WHBECTOPOB K PUCKY HeBenuk. Poccuiickue eBpoobnuraLmn Tatke

5 R ) — s Month cToAT 6es ABKeHuiA: Bbimyck "Russia‘30" koHconuampyeTcs B LieHe Ha 114.5 n.n., a ero

—s—=—— NDF imp. yfd. e~ MIBID rate *  NDF1 day ago cnpap gocTur 165 6.0,
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YcmouHuk: Bloomberg PbIHOK py6ﬂeBbIX 06nV|raLl,l/||7|

lokanbHbIi OMrOBOM PbIHOK OCTAETCA B CTAAMM HU3KOW aKTMBHOCTM, @ MHBECTOPbI
NEepeKmiounnM BHUMAHWE Ha NEPBUYHbIA PbIHOK. [lONONHWTL NMWKBWAHOCTb CErofHs
CMOXeT BTOPOM ayKumoH MuHdwmHa no pasmelleHuio cBODOAHBIX OCTaTkOB CPEeAcCTB
BlomxeTa (nodpobHee Ha cmp. 2).
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MokasaTeny NMKBIAHOCTH JIOKANbHbIN JONTOBOW PbIHOK

900

NuksngHocTb 1 CTaBku

= [lenoauTsl GaHkos B barke Poccum
W OcTaTkv Ha Kop.cyeTax KpeauTHbIX opraumsagmﬁ

Mokasatenb pybrneBoi NUKBWAHOCTW CeropHs yTpom coctasun 586.3 (+21.7) mnpa pyo.
CTpyKkTypa NUMKBMAHOCTM BbLIMMAAUT Cheaylowmm o6pa3oM: OCTaTkm Ha  KopcyeTax
npubasunu go 501.7 (+11.0) mnpg py6., Toraa kak aenosutsl 6akos B LIb coctaunn 84.6
(-6.7) mnpg py6. HecmMoTps Ha MUHMMAanNbHBIA YPOBEHb PyBneBon NMKBMOHOCTU C HaYana
roga, craBku MBK Buepa Haxogunuch B npeaenax ao 4-5%, a Ha cerogHsiluHee OTKpbITUe
OOHOOHEBHblE KpeouTbl obxogsatcs B cpegHem nog  4-4.5%. YuacTHWKM  pblHKa
BOCCTaHaBMMBaOTCA nocne ynnatel kBaptanbHoro HAC 1 roToBatcsa k oyepenHbiM
“ncnbitaHnam”. O6vem PEMO LB coctasun Beero 11.0 (-1.8) mnpa py6. Crepytowue
Hanoroeble nNnatexu nponayT B naTHuuy no HAMW v akumsam, B NoHeLenbHUK nponget
ynnata Hamnora Ha npubbinb. [ins ynnatel 3Tux Hanoros notpebyetcs nopsaka 230-280
Mnpa pyb., 4TO MpW TeKyLieM ypOBHE NMKBMOHOCTW BbI3blBAET OMACeHUst pocTa CTaBOK
20 MBK. B T0 e Bpems y pbiHKka eCTb HEeMCnonb30BaHHbIN UCTOYHMK cpepcTe — PEMO LI,
21des  Swap  12wep  19wep  6wap  2amp  9ap  l6anp  23an 06bem onepaLuii KOTOpOro ceiyac 0CTaeTes HEBLICOKNM.

Wemoyruk: LienmpansHblii Gark PO Kpusas crtaBok LIBOR (USD) Buyepa coxpaHuna npexuuin Bug: 1M LIBOR coctaBnset
2.90%, 3M LIBOR - 2.92%, 12M LIBOR - 3.11%. CtaBku poccuiickux NDF Bblpociu B
KpaTKOCPOYHOM cermeHTe Ao 7-14%, a 6onee fanbHWe CTaBku He NpeBbiWarT 6.5%.
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320 |/|HBeCTI/ILLI/II/IZ (bOKyC Ha NUKBUOHOCTb

AKTMBHOCTb pbiHKa pybreBoro fonra 0CTaeTcs HU3KOM, a 06bem TOProB Aaxe B BbiMyckax
NnepBoro YpoBHS HEBENWK. TeM He MeHee, Ha (DOHe CPeAHECPOYHOro MIaBHOTO pocTa B
"(huikax, BYEpaLHMA [eHb CHU3WN KOTUPOBKM. HesHauuTenbHO NOTepsnu BbiMyCKi
NYKOWna w [asnpoma. Bonee cunbHO nocTpaganu fanbHue Bbinycku kpuso AVKK,
koTopble notepsinu B LeHe 25-40 6.n. OBbembl Npoaax Oblu HEBLICOKUMU, U, BUGMMO,
KTO-TO 13 Y4aCTHUKOB pblHKa peLunn 3acukcupoBaTth NpubbINb NOCMe 3HAUMTENBHOTO pocTa
KOTUPOBOK.

OCHOBHOE BHMMaHWe WHBECTOPOB NEPEKMIOYMIOCH C BTOPUYHOTO pbiHKA Ha ayKLWOHbI. B
cektope rocbymar MuHdwH Buepa npoBoaun popasvelieHne O®3 26200 u 46022,
CymmapHbIM 06bemom 16 Mnpa py6. MuHMcTepCTBY yaanoch pasMecTuTb BbIMyCKU NOYTH B
nomnHom ofbeme (88% 1 95%) COOTBETCTBEHHO. TaKKe HEOXMLAHHOCTBLIO AMNs Hac CTanm
npemum no utoram aykuuoHa. Mo cpegHecpodHomy Beinycky 26200 (noraweHue B 2013 1.)

i im am Ell 4m 5m bm 12m npemMnst Mo [OXOAHOCTW cocTaBuna okono 12-14 6.n., no panbHemy Bbinycky 46022
(norawexne B 2023 r.) npemusi coctaeuna okorno 3 6.n. HecmoTps Ha OTHOCUTENbHO
Memourur: Bloomberg npuBneKaTenbHble YCMOBUS Pa3MELLEHMS, Y HAaC eCTb COMHEHNS B PbIHOYHOM XapakTepe

9TUX MOKYMOK. [IEHEXHbIA PbIHOK HaxoguTcs He B Mydwei (OpMe M roToBUTCH K
cregylowmuM HamorobiM nnatexam. OTHOLEHME K BbiMyckam TOCCEKTOpa OCTaeTcs
YMEpEHHO-HeraTUBHLIM M3-3a OnaceHuin pocta ctaeok LB (B Tom uucne crasku PETO).

®Liovepc Ha cTaBky OPC (BepoSTHOCTL CHIKeHNs 0o 2.00%) BuepaluHue AaHHbIe N0 MHANSALMKM (POCT ¢ Hauana roaa no 21 anpens cocTasun 6%) NLb

2605 ===n=mmmme el Celloeoooesioesieeoooes o NOAOrpPeBatoT 3TW OnaceHus.
L6006~ B kopriopaTBHOM cekTope Takke npownu 3 pasMelyeHus. UTtorn aTux ayKuMOHOB B
W% P L - OuYepesHoON pa3 MOATBEPXKAAIOT NPUOPUTETHOCTL KOMNAHWA HEUHAHCOBOTO CEKTopa Hafg

BaHkoBckum. Tak, cnpoc B xofe pasmellenus Bbinycka "O6beanHeHHble KoHgutepb 2"
npesbicun npeanoxexue (3 mnpg pyb.) noyTH BABOE, @ YCTAHOBNEHHAs CTaBKa NEPBOro
120% o= o kynoHa coctasuna 10.40% (10.67% k ronoBoit OhEpTE), YTO MEHBLUE HUXKHEN FpaHuLib
OpueHTWpa opraHn3aTopos Ha 10 6.n.

XK® u Mmobake pasmectunmuck meHee pagyxHo. XK® pasmectunca nog 12.89% k rogosoi
ocbepTe, Npu 3TOM Cnpoc Obin 3HauNTENbHO cnabee. YCTaHOBMEHHbIN YPOBEHb KymoHa
(12.5%) BbinKCbIBaETCA B CepeanHy OpWeHTWpa OpraHn3aTopoB. Ha Haw B3rnsg,
NPUHUMAs B pacyeT ypoBeHb AOXOAHOCTW, pa3melleHne XK Takke MOXHO NMpusHaTh
YAQuHbIM ANs SMUTEHTA.

60% - ‘ ‘ ‘ ‘ ‘ ! Bank mobGakc Takke 3aHsn 4 mnpa py6. noa 15% rogoBbiX. YuwTbiBas, 4TO B Xofe
08 .08 08 08 08 08
o v o non e ce aykLMoHa 6bINo nofjaHo MLk 8 3a8BOK, Y HAC BbI3bIBAET COMHEHME NUKBMAHOCTb 3TOMO
Memodnuk: Bloomberg BbINyCKa Ha BTOPUYHbIX TOPrax.
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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.

B
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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 23/07/2008 20/01/2010 102.45 102.35 0.00 6.07 / - 1.56

003 25058 40,655 630 30/04/2008 30/04/2008 100.02 100.02 0.00 -0.14 523 /- 0.02

003 25059 40,821 610  23/07/2008 19/01/2011 100.00 99.85 6.27 / - 2.39

003 25060 40,734 580  30/04/2008 29/04/2009 99.95 99.90 0.02 0.03 -0.05 6.01 /- 0.92

003 25061 42,513 580  07/05/2008 05/05/2010 99.48 99.48 0.01 0.07 0.06 6.21 /- 179

003 26198 42,117 600  03/11/2008 02/11/2012 98.30 96.81 -1.95 -0.55 6.63 / - 375

003 26199 39,991 610  16/07/2008 11/07/2012 99.29 99.04 0.00 0.03 0.01 6.48 / - 3.52

003 27026 16,000 600  11/06/2008 11/03/2009 100.15 99.91 -0.02 6.10 / - 0.81

003 46001 60,000 1000  11/06/2008 10/09/2008 101.80 101.50 -0.15 -0.50 570 / - 0.36

003 46002 62,000 900  13/08/2008 08/08/2012 107.39 106.50 -0.45 0.35 6.55 / - 2.92

003 46003 37,298 1000  16/07/2008 14/07/2010 106.59 106.00 -0.41 -0.64 7.00 /- 150

003 46012 40,000 121 01/10/2008 05/09/2029 69.46 69.46 0.01 0.42 -0.11 719 /- 13.46

003 46014 58,290 900  10/09/2008 29/08/2018 105.55 105.50 0.03 0.03 -0.48 6.83 /- 461

003 46017 79,995 800  14/05/2008 03/08/2016 104.75 103.80 0.28 -0.08 6.49 / - 557

003 46018 128,855 900  11/06/2008 24/11/2021 107.14 106.32 0.47 0.25 6.82 /- 7.64

003 46020 101,587 690  13/08/2008 06/02/2036 97.98 97.85 0.12 720 /- 11.46

003 46021 79,677 750  20/08/2008 08/08/2018 96.50 96.50 0.00 0.23 -0.35 6.75 / - 6.70

Mockea

Mocksa 29 5,000 10.00  05/06/2008 05/06/2008 100.80 100.80 0.00 -0.15 295 /- 0.11 -287
Mocksa 36 4,000 10.00  16/06/2008 16/12/2008 103.00 103.00 0.00 -0.03 527 /- 0.59 -68
Mocksa 38 5,000 10.00  26/06/2008 26/12/2010 109.50 107.50 -0.50 0.79 6.58 / - 2.22 30
Mocksa 39 5,000 10.00 21/07/2008 21/07/2014 105.90 105.90 - -0.10 -0.09 6.75 / - 4.63 34
Mocksa 41 3,378 10.00 30/07/2008 30/07/2010 103.40 103.40 0.00 0.40 -1.90 6.71 / - 1.94 46
Mocksa 43 5,000 10.00 17/05/2008 17/05/2008 101.00 101.00 0.00 0.00 -0.20 -5.56 / - 0.07 -1144
Mocksa 44 20,000 10.00 24]06/2008 24]06/2015 104.70 104.70 0.62 0.39 6.97 / - 5.10 51
Mocksa 47 10,000 10.00 28/04/2008 28/04/2009 102.10 102.10 0.00 0.00 -3.30 6.52 / - 0.90 46
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 11/09/2008 17/12/2009 100.00 100.00 -1.47 -1.47 9.73 / - 141 345
BalukoprocTtaH 5 1,000 8.02 07/05/2008 04/11/2009 100.03 100.03 -0.17 0.13 8.16 / - 131 196
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 100.20 100.20 0.00 0.00 -0.50 -1.06 / - 0.01

Benoropoackas 06n. 3 2,000 8.38 15/05/2008 10/11/2010 99.65 99.65 - 0.25 0.74 881 /- 2.10

Benoropoackas o6n. 4 1,020 7.88 23/07/2008 19/10/2011 97.01 97.01 0.00 -0.09 -0.09 919 /- 2.82 270
Bonrorpap 1 450 9.20 17/07/2008 17/07/2008 99.80 99.80 0.00 0.73 0.10 1047 / - 021 441
Bonrorpap 2 600 9.65 20/06/2008 2171212009 102.85 102.85 1.85 1.85 2.95 762 [ - 1.44 142
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 97.80 96.60 - -0.20 -0.20 9.85 /- 172 350
Bonrorpapckas o6n. 261 700 11.00 19/06/2008 17/06/2010 100.50 100.50 0.00 0.00 0.14 941 /- 0.54

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 101.00 100.25 0.28 0.28 0.71 -

BopoHexckas 06n. 2 500 12.00 17/06/2008 18/06/2009 103.50 103.50 0.00 0.25 -0.40 8.90 /- 0.98 274
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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 102.35 102.35 - -0.65 135 9.59 / - 221 303
VBaHoBcKas 06 1,000 9.00 13/05/2008 09/11/2010 98.20 97.40 0.30 0.00 -0.69 10.06 / - 1.59 410
WkpyTckas obn. 312 900 7.50 23/10/2008 23/10/2008 100.19 99.75 0.17 0.17 0.27 7.70 / - 0.47 171
WpkyTckas obn. 311 1,500 9.00 19/06/2008 17/12/2009 100.21 100.21 -0.04 0.01 8.45 / - 0.80 231
MpkyTckas obn. 313 3,000 7.75 23/07/2008 24/11/2010 98.30 98.30 0.43 0.18 8.67 / - 121 -238
WpkyTckas obn. 314 1,200 8.25 21/05/2008 26/05/2010 99.25 99.00 0.18 0.47 8.54 | - 0.91

KasaHb 3 2,300 9.32 28/05/2008 29/08/2009 99.89 99.89 -0.06 179 833 /- 1.18 216
Kanyxckas o6n. 2 1,300 8.60 02/06/2008 29/08/2011 98.20 97.30 - -0.25 0.65 9.58 / - 2.23 332
Kapenus 500 8.15 09/06/2008 02/06/2010 99.25 96.47 -0.76 -0.76 -2.02 9.13 /- 1.46 203
Kuposckas o6n. 1 400 8.39 23/06/2008 22/12/2008 99.80 99.80 0.00 0.00 0.00 8.70 / - 0.58 289
Kuposckas 06n. 2 600 8.45 26/06/2008 24/09/2009 99.50 99.50 0.26 0.30 0.76 9.12 /- 0.83 314
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 101.20 101.20 0.00 0.00 7.63 I - 0.50 163
Komn 6 700 12.50 14/10/2008 14/10/2010 107.75 105.00 0.36 0.97 8.59 / - 2.06 226
Komn 7 1,000 10.00 23/05/2008 22/11/2013 102.30 100.10 0.20 0.35 -0.60 8.55 / - 3.72 211
Komn 8 1,000 9.00 04/09/2008 03/12/2015 92.00 90.70 1.30 335 8.82 /- 4.94

KpacHosipck 5 1,000 7.50 18/10/2008 18/10/2008 99.90 99.90 0.12 0.38 7.86 / - 0.45 190
KpacHosipckuii kpai 3 3,000 6.00 01/10/2008 01/10/2008 99.76 99.76 -0.35 0.71 6.66 / - 0.41 71
KypraHckasi o6n. 500 9.25 16/06/2008 17/12/2009 99.00 99.00 - 0.30 0.00 10.28 / - 1.39 398
JleHuHrpagickasi obn. 2 800 14.01 11/06/2008 08/12/2010 116.50 116.50 3.45 3.60 3.70 713 /- 2.07 84
JleHuHrpagckasi o6n. 3 1,300 12.50 13/06/2008 05/12/2014 117.32 117.32 0.00 1.82 0.97 8.78 / - 432 229
Jiunevkas o6n. 4 1,500 7.95 22/07/2008 19/07/2011 98.30 98.30 0.00 0.00 0.60 8.74 | - 1.96 260
MarapaH 450 11.00 16/06/2008 15/09/2008 100.90 100.01 -0.49 -0.49 -0.35 10.15 / - 0.36 410
Mapuii On 500 8.25 22/05/2008 23/05/2009 97.80 97.80 -0.20 0.20 10.84 / - 0.93 460
Mockosckas o61. 4 9,600 11.00  22/07/2008 21/04/2009 104.00 104.00 0.04 0.25 6.97 /- 0.89 90
Mockosckas 0611. 5 12,000 1000 30/09/2008 30/03/2010 104.55 104.55 -0.13 0.25 756 / - 167 132
Mockosckas 0611. 6 12,000 900  21/10/2008 19/04/2011 103.10 103.10 -0.10 0.25 797 /- 2.49 160
Mockosckas 0611, 7 16,000 800  22/10/2008 16/04/2014 99.01 99.01 0.00 -0.09 -0.43 8.38 / - 4.48 192
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 100.75 100.75 -0.03 -0.15 7.38 /- 0.28 201
Huxeropogckas o6n. 3 2,000 845  23/10/2008 20/10/2011 99.11 99.11 0.00 0.00 1.01 852 /- 2.19 232
HoBocu6mpck 3 1,000 1200  13/07/2008 14/07/2009 104.85 104.00 -0.08 -0.34 8.26 / - 1.06 211
HoBocu6mpck 4 1,500 8.60  24/06/2008 24/06/2010 99.75 99.75 0.15 0.75 8.86 / - 1.83 254
HoBocu6upcxast o61. 3 2,500 800  17/06/2008 15/12/2009 100.00 100.00 - 0.00 0.70 793 /- 0.80 191
HoruHck 2 500 1025 22/08/2008 21/08/2009 102.55 102.55 155 155 5.10 833 /- 1.16 216
OpexoBo-3yeso 160 1150  20/06/2008 20/06/2008 98.70 98.70 0.18 0.18 -1.33 2161 /- 013 1476
MeHaeHckast 061, 800 945  13/07/2008 13/10/2009 100.65 100.65 0.00 0.15 9.24 | - 0.86 291
Camapckasi 061, 2 2,000 6.82  12/06/2008 09/09/2010 98.90 98.90 1.00 2.40 753 /- 2.04 124
Camapckasi o61. 3 4,500 760  15/05/2008 11/08/2011 98.90 98.90 -0.05 0.80 8.22 /- 2.68 180
Camapckas o6n. 4 5,000 6.98  25/06/2008 20/06/2012 96.10 96.10 0.40 0.40 0.60 8.34 /- 3.33 183
Caxa (Skyus) 3 560 12.00  17/06/2008 17/06/2008 100.75 100.61 -0.17 -0.37 750 / - 0.14 156
Caxa (SkyTus) 6 2,000 10.00  15/05/2008 13/05/2010 102.00 102.00 0.00 -0.40 0.45 922 /- 124 254
Caxa (Skyus) 7 2,500 795  17/07/2008 11/04/2013 98.00 98.00 0.00 2.38 872 | - 3.15 236
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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

Tambosckas 06 400 8.00 27/06/2008 27/09/2008 100.00 100.00 0.00 0.00 -2.00 8.23 / - 0.39 226
Tsepckas 06n. 3 800 7.95 31/05/2008 30/11/2008 99.65 99.65 0.00 0.15 -0.30 8.82 / - 0.54

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 98.00 98.00 0.00 -0.35 0.20 791 /- 0.91 310
Tomckas 06n. 4 1,001 7.00 26/06/2008 26/12/2011 97.25 96.77 -0.17 0.72 8.11 /- 1.85 238
Tynbckasi 06n. 1,500 8.50 26/06/2008 28/06/2009 100.25 100.25 - -0.55 1.20 853 / - 1.04 238
Yomyptus 1 1,000 8.20 27/06/2008 27/12/2008 99.40 99.40 0.00 0.17 1.90 931 /- 0.60 321
Yomyptus 2 1,500 8.40 17/07/2008 15/07/2012 96.44 96.00 -0.47 -0.47 -1.68 9.73 I - 3.24 316
Ypa 4 500 10.03 03/06/2008 03/06/2008 100.45 100.45 - 0.00 -0.05 5.82 /- 0.10 -6
Ypa 5 500 8.40 20/06/2008 18/12/2009 99.10 99.10 0.00 0.00 0.60 9.19 /- 141 293
Xabaposck 6 1,000 7.50 24/05/2008 24/11/2009 100.15 99.50 -0.16 0.23 113 744 | - 1.02 167
XMAO 5 3,000 12.00 27/05/2008 27/05/2008 100.70 100.70 0.00 0.00 -0.30 411/ - 0.09

Yysaiuwms 4 750 12.33 25/09/2008 27/03/2009 103.80 103.80 -0.18 0.05 8.12 / - 0.83 203
Yysawms 5 1,000 7.85 05/06/2008 05/06/2011 98.50 96.50 -1.00 2.00 8.97 / - 2.52 255
YysaLums 6 1,000 7.99 22/07/2008 17/04/2012 95.85 95.00 2.02 0.93 9.23 / - 3.17 267
AHAO 1,800 10.00 03/08/2008 03/08/2008 100.95 100.95 0.45 -0.05 6.52 / - 0.26 61
fApocnasnb 400 9.00 17/06/2008 17/12/2009 99.00 99.00 1.00 0.11 9.95 / - 0.97 209
fApocnasckas 06r. 4 1,000 10.50 25/05/2008 26/05/2009 103.00 103.00 0.82 2.00 7.24 | - 0.95 115
fApocnasckas 06r1. 5 500 7.50 30/06/2008 30/12/2008 99.65 99.30 -0.18 0.03 0.28 8.45 / - 0.62 239
Apocnasckas 06r1. 6 2,000 7.50 21/10/2008 19/04/2011 96.50 96.50 -0.79 0.68 8.55 / - 2.15 251
fApocnasckas 06r. 7 3,500 8.00 01/07/2008 30/03/2010 97.70 97.70 0.00 -1.85 0.70 8.97 / - 1.49 289
Tonnueo u asHepeemuka

AnbsiHc HK 3,000 8.92 17/09/2008 16/09/2009 14/09/2011 96.50 96.50 0.00 0.15 0.29 5.05 / 12.03 119 569
ACIM3K 1,500 12.00 02/07/2008 01/10/2008 31/03/2010 98.20 98.20 0.00 119 3.20 382 /17.34 0.37 1082
BaLukupaHepro 3 1,500 830  22/06/2008 19/03/2009 09/03/2011 99.35 99.10 0.13 0.03 2.99 /953 0.80 327
laanpom A4 5,000 822  13/08/2008 10/02/2010 102.30 102.30 -0.10 052 6.95 /- 158 75
raanpom A6 5,000 6.95  07/08/2008 06/08/2009 100.70 100.50 -0.15 0.65 6.55 / - 1.16 45
Taanpom A7 5,000 6.79  01/05/2008 29/10/2009 100.29 100.00 -0.01 0.84 6.80 / - 133 65
laanpom A8 5,000 700  01/05/2008 27/10/2011 99.99 99.99 0.07 2.19 712 /- 2.87 71
laanpom A9 5,000 723 20/08/2008 12/02/2014 100.00 100.00 0.00 2.60 7.36 / - 4.46 93
TuapoOrk 5,000 810  02/07/2008 29/06/2011 99.83 99.83 0.13 173 8.32 /- 2.58

rT-ToU 4 2,000 1071 03/09/2008 - 02/09/2009 98.99 98.25 - -0.13 -0.88 12.16 / - 115 581
EQCK 1,000 8.74  09/10/2008 08/04/2010 05/04/2012 99.00 95.00 2.00 2.00 -0.52 5.48 / 10.75 167 438
Ky6aHbaHepro 3,000 785  23/07/2008 21/07/2010 99.97 99.97 0.00 0.00 0.00 8.01 / 8.01 131 179
Kyi6biluesasot 2 2,000 880  05/09/2008 04/03/2011 98.44 98.44 0.19 0.94 965 / - 2.34 323
TNewarepro 2 3,000 854  01/08/2008 27/01/2012 96.60 96.60 0.10 0.10 9.86 / - 2.94 331
TNewarepro 3 3,000 802  22/10/2008 18/04/2012 93.62 93.62 0.00 -0.23 2.62 10.25 / - 3.15 364
nyKoun 2 6,000 725  20/05/2008 17/11/2009 100.35 100.35 0.05 0.66 713 /7.3 137 9%
nykoun 3 8,000 710  12/06/2008 08/12/2011 99.92 99.92 0.28 2.37 7.25 | - 2.96 81
nyKoun 4 6,000 740 12/06/2008 - 05/12/2013 100.05 100.05 -0.05 2.36 752 /- 4.26 110
MocaHepro 1 5,000 754 16/09/2008 15/09/2009 13/09/2011 99.61 99.61 012 141 7.36 /7.9 124 183
MocaHepro 2 5,000 765  28/08/2008 23/02/2012 18/02/2016 97.50 97.50 -0.30 -0.61 451 860 3.09 209
MO3CK 6,000 805  09/09/2008 06/09/2011 99.10 98.09 -0.39 0.48 872 | - 2.75 227
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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

orK 2 5,000 7.70  03/07/2008 - 07/07/2010 97.30 96.90 0.10 -0.20 -0.39 938 /- 1.85 303
orK5 5,000 750  02/10/2008 01/10/2009 29/09/2011 98.75 98.75 - -0.27 0.80 3.68 /861 1.28 242
orK 6 5,000 755 23/10/2008 22/04/2010 19/04/2012 98.00 98.00 0.00 0.00 0.10 455 | 8.85 173 256
MepMaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 99.00 99.00 051 0.51 0.51 4.68 | 8.87 174 256
PyccHedTb 7,000 925  13/06/2008 12/12/2008 10/12/2010 93.94 93.94 078 351 4.88 1 20.76 0.51 1394
CanasatHed)TeOprCuTHes 3,000 10.00  13/05/2008 - 10/11/2009 101.95 101.60 -0.07 0.68 0.59 8.93 /8.93 1.30 271
CaxaTpanHedrela3 1,500 11.90  04/06/2008 04/06/2008 02/12/2009 100.05 99.91 -0.02 0.07 0.85 / 12.16 0.10 598
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 98.88 98.50 - -0.05 0.86 3.06 /881 1.31 260
K1 4,000 7.75  16/09/2008 16/03/2010 11/03/2014 98.00 98.00 -0.05 -0.05 6.70 3.04 /911 1.63 282
K 4 5,000 760  05/06/2008 04/06/2009 31/05/2012 98.95 98.95 0.00 -0.55 -0.05 242 /878 0.97 264
K6 2,000 10.00  27/05/2008 2410212009 21/02/2012 100.60 100.60 0.00 -0.35 0.29 211/ 9.56 073 344
K8 3,500 800  15/05/2008 03/06/2008 10/05/2012 99.89 99.89 0.00 0.09 0.13 219 /922 0.10 319
K 10 3,000 760  19/06/2008 - 17/06/2010 98.10 98.10 0.00 0.11 -0.15 8.76 / 8.76 1.81 245
TioMeHb3Hepro 2 2,700 770 02/10/2008 01/04/2010 29/03/2012 96.58 94.99 -0.53 -0.72 -0.22 5.25 / 10.40 1.66 405
Yensibarepro 600 840  15/05/2008 - 13/05/2010 99.96 99.96 0.00 0.00 -0.04 0.26 / 0.26 1.97 311
OHeprocTpot 1,500 950  23/05/2008 21/11/2008 20/05/2011 98.40 98.40 0.00 -0.50 -0.29 2.40 / 12.80 0.49 657
OHeproLeHTp 3,000 930  10/07/2008 09/01/2009 11/07/2010 100.00 100.00 1.07 0.10 0.01 527 /9.48 0.63 338
SkyTckaHepro 2 1,200 859  11/09/2008 12/03/2009 09/03/2012 99.50 98.50 0.00 1.99 1.20 2.30 /10.02 0.79 387
OCKE3C 2 7,000 825  24/06/2008 22/06/2010 101.67 101.40 -0.02 0.65 760 /- 1.84 133
OCKE3C 3 7,000 710  13/06/2008 12/12/2008 100.15 100.15 0.00 0.20 6.95 / - 0.58 95
OCKE3C 4 6,000 730 09/10/2008 06/10/2011 99.35 99.05 -0.02 0.20 7711 - 2.88 128
OCKE3C 5 5,000 720 03/06/2008 01/12/2009 99.80 99.80 -0.05 0.60 746 /- 1.40 128
Memannypeus

Awmypmertann 1 1,500 9.80 28/08/2008 26/02/2009 98.32 98.32 -0.58 -1.57 12.27 | - 0.73 600
Awmypwmetann 2 2,000 9.15 29/08/2008 26/02/2010 95.95 95.95 -1.04 -2.05 11.98 / - 1.53 555
Bernox 1 1,500 9.10 04/06/2008 - 03/06/2009 98.60 98.60 0.00 0.34 10.72 / - 0.94 448
Bernon 2 2,000 9.25 28/08/2008 27/08/2009 23/02/2012 99.10 99.10 0.00 0.00 -0.80 3.67 /10.21 1.16 397
3onoto Cenurpapa 1 500 13.00 25/06/2008 25/06/2008 21/12/2011 100.00 99.00 0.50 0.50 0.75 / 16.38 0.15 994
3onoto Cenurpapa 2 300 01/07/2008 30/06/2009 28/06/2011 100.00 99.00 -0.55 0.50 0.16 / 0.42 3.18 -553
Koke 1 3,000 8.95 17/07/2008 - 16/07/2009 99.00 99.00 0.00 0.30 10.05 / - 1.06 383
Koxke 2 5,000 8.70 18/09/2008 18/03/2010 15/03/2012 97.65 97.65 0.00 0.35 0.75 5.19 /10.34 161 399
MarHeanT 1 1,500 8.25 19/06/2008 18/12/2008 98.85 98.50 - 0.12 0.52 10.64 / 10.64 0.57 449
MarHeanT 2 5,000 8.20 26/09/2008 23/03/2012 94.30 94.30 -0.70 -0.65 -2.69 10.24 / - 3.08 365
MAWUP Wresct 3 2,000 11.15 01/10/2008 01/04/2009 99.39 99.39 0.00 1.39 0.23 12.19 / - 0.67 607
Makew Mpynn 3,000 10.00 11/09/2008 12/03/2009 96.00 96.00 1.00 -3.00 15.53 / 15.53 0.74 905
Mert3asoa um. Ceposa 2,000 8.75 29/08/2008 - 27/02/2009 98.90 98.90 0.00 135 -0.35 10.37 / - 0.75 419
Meuen 2 5,000 8.40 18/06/2008 16/06/2010 12/06/2013 99.99 99.99 0.49 1.47 3.74 | 857 1.80 227
HwxHe-TleHckoe 1 550 19/06/2008 18/06/2009 99.25 99.25 0.25 0.03 0.66 / 0.66 114 -532
HwxHe-TleHckoe 2 400 11.75 08/07/2008 - 08/07/2008 100.14 100.14 0.34 114 11.15 / 11.15 0.19 502
HOK 400 12.30 25/09/2008 25/09/2008 22/09/2011 100.19 100.19 -0.01 0.69 150 /12.12 0.38 594
HCMM3 1,000 1.00 19/05/2008 19/05/2008 99.40 94.00 5.44 5.44 0.70 64.51 | 64.51 0.06 5073
OMK 3,000 9.20 12/06/2008 12/06/2008 100.14 100.14 0.09 -0.06 8.14 | - 0.12 218
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PMK ®uaHc 3,000 875  07/10/2008 06/04/2010 95.20 94.95 0.08 0.23 0.16 11.98 / - 163 553
PycAn 3 6,000 720 21/09/2008 - 21/09/2008 99.65 99.55 0.00 0.25 8.35 /- 0.38 237
Cao6oaHbIit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 100.05 99.20 -0.18 -0.18 0.32 242 /1258 0.50 635
TMK 2 5,000 960  19/08/2008 16/02/2010 15/02/2011 101.39 101.25 0.17 117 5.94 /8.98 155 271
yTn3 3,000 950  18/06/2008 18/06/2008 16/06/2010 100.45 100.24 0.15 0.28 051 /717 0.14 121
lTpoMbiwneHHOCMb

AsToBa33 5,000 770 24/06/2008 - 22/06/2010 99.90 99.90 - 0.00 0.00 7.89 /7.89 1.84 161
AsToBas4 5,000 780  27/05/2008 26/05/2009 20/05/2014 99.70 99.70 0.00 0.00 -0.02 151 /825 0.95 213
AsTonpu6op 500 1320 30/04/2008 29/04/2009 99.49 99.49 0.00 0.99 1.49 14.22 | 14.22 0.81 781
ApHect 600 22/10/2008 29/04/2009 99.92 99.92 0.00 0.00 0.00 0.08 / 0.08 1.01 -588
BaronMaLy 1 300 1350  19/06/2008 19/06/2008 100.35 100.35 0.15 0.25 11.18 / 11.18 0.14 505
BaronMaLu 2 1,000 11.00  18/06/2008 15/12/2010 100.00 100.00 0.00 0.20 1.25 0.63 / - 2.50 -556
BKM 1,000 9.75  04/06/2008 - 04/06/2008 99.90 99.90 -0.05 0.40 10.75 / 10.75 0.10 464
BMY 1,500 11.00  24/06/2008 23/12/2008 22/12/2009 99.01 99.01 0.00 -0.24 -0.44 520 / 12.93 0.57 666
BonrabypMatu 600 14.00  08/10/2008 08/10/2008 100.30 100.30 0.06 0.35 1371 /1371 0.40 742
BocTokuemeHT 800 11.00  22/05/2008 - 19/11/2009 100.05 100.05 -0.11 -0.11 11.25 / 11.25 1.28 492
rA3 5,000 930  12/08/2008 10/02/2009 08/02/2011 99.95 99.95 -0.05 0.24 2.77 1 955 0.71 343
TvapoMawCepsuc 1,000 990  27/05/2008 27/05/2008 24/11/2009 100.00 99.90 0.00 045 0.60 / 10.52 0.08 443
I'C Cyxoro 5,000 785  25/09/2008 24/09/2009 26/03/2017 98.90 96.50 -0.80 -0.80 2.70 161 /9.84 1.25 361
LoporoByx 900 860  11/06/2008 11/06/2008 100.25 99.95 - -0.15 -1.35 7.85 /785 0.12 186
EMK 1,000 935  02/10/2008 02/10/2008 100.10 100.10 0.00 0.00 0.00 9.30 / 9.30 0.40 324
WxMaw 2 1,000 1335 17/06/2008 17/06/2008 100.69 100.69 0.00 0.29 0.29 8.54 / 854 0.14 253
WpyT 3 3,250 8.74  18/09/2008 16/09/2010 99.62 99.62 -0.19 261 9.11 /- 2,01 276
Nckntumuement 2 500 12.50 07/05/2008 - 05/11/2008 100.43 100.43 -0.32 0.08 12.16 / 12.16 0.46 596
Kamas 2 1,500 8.45 19/09/2008 19/09/2008 17/09/2010 100.05 100.05 - 0.15 0.40 1.43 | 8.46 0.37 245
Kuposckuit 3-1 1,500 9.20 24/09/2008 24]09/2008 24]03/2010 99.95 99.95 0.00 0.45 0.45 2.08 /951 0.38 345
KM3 dunaHe 2,000 9.50 12/06/2008 12/06/2008 10/06/2010 99.80 99.80 0.00 -0.03 0.35 0.70 /11.15 0.12 502
KMo 1,000 9.30 16/09/2008 16/09/2008 16/03/2010 106.77 98.50 333 333 2.83 0.56 / 2.59 1.86 -327
KpuorenMauw 1 500 9.75 08/07/2008 - 08/07/2008 99.80 99.80 -0.10 -0.10 0.10 11.16 / 11.16 0.19 504
KpuorenMauw 2 1,000 11.20 17/06/2008 17/06/2008 15/12/2009 99.98 99.98 0.00 0.07 -0.02 1.03 /11.43 0.13 529
JIOMO 3 1,000 12.50 10/09/2008 09/10/2008 05/09/2009 99.25 99.25 0.00 0.08 416 / 12.41 041 46
Mapwuitckuin HMN3 1 800 11.10 17/06/2008 - 16/12/2008 99.62 99.62 0.12 0.12 12.02 / 12.02 0.55 580
Mapuitckuin HM3 2 1,500 12.00 19/06/2008 19/06/2008 16/12/2010 100.27 99.99 0.23 0.23 0.65 /11.20 0.14 507
Metap ®uHaHc 500 12.95 12/06/2008 12/06/2008 10/06/2010 99.00 99.00 0.00 0.25 131 /2142 011 1457
Mul 1 1,000 7.85 04/06/2008 - 03/06/2009 95.00 95.00 0.00 -5.00 -5.00 13.22 1 13.22 0.93 685
Mul 2 3,000 12.00 09/09/2008 08/09/2009 06/09/2011 100.50 100.50 0.10 0.45 5.03 /11.91 1.16 558
Motosun. 3aBoab 1,500 9.40 24107/2008 22/01/2009 99.99 99.99 0.00 0.50 0.30 9.60 / 9.60 0.66 348
MotopoCrpontens 1 800 10.00 18/09/2008 - 19/03/2009 100.00 95.56 - 178 1.68 13.06 / 13.06 0.80 673
MotopoCrpoutens 2 1,000 10.00 17/07/2008 15/01/2009 15/07/2010 97.00 97.00 0.00 0.25 -0.05 4.88 / 14.94 0.61 854
HE Petan 1,000 9.90 11/06/2008 10/12/2008 09/12/2009 96.75 96.75 0.00 -0.54 -0.69 6.16 / 16.04 0.52 959
HukocXum 2 1,500 11.25 15/05/2008 20/08/2009 98.00 98.00 0.93 117 13,55 / 13.55 1.08 713
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Huron 2 2,200 11.75  17/06/2008 17/06/2008 15/12/2009 98.60 98.60 -0.40 0.13 13.10 / 18.70 0.13 1208
HKHX 4 1,500 999  29/09/2008 30/03/2009 26/03/2012 101.15 100.85 0.00 0.19 2.19 /9.03 0.83 291
Hadpue 2 1,000 1020 18/06/2008 18/06/2008 16/12/2009 99.90 99.77 0.34 043 1.04 / 11.45 0.14 531
O3HA 500 1050  10/06/2008 09/12/2008 08/12/2009 99.70 99.70 1.20 1.20 4.38 / 11.26 0.54 510
OM3 4 900 28/08/2008 - 26/02/2009 90.00 90.00 0.60 0.60 0.60 13.30 / 13.30 0.75 697
OM35 1,500 880  02/09/2008 01/09/2009 30/08/2011 100.88 99.81 0.40 0.79 3.61 /8,69 1.20 251
MexaTskMpomMApmaTypa 500 1250  14/05/2008 12/11/2008 11/11/2009 100.04 99.60 -0.17 -0.17 0.07 4.74 113.22 0.47 696
MeHonnake 1,500 1125  19/06/2008 19/06/2008 17/12/2009 99.90 99.90 0.13 045 1.12 / 12.04 0.14 587
nv3 1,200 960  22/07/2008 21/07/2009 99.50 99.50 0.00 -0.05 -0.10 2.34 /234 1.19 -367
MpomTpakTop 1 1,500 920  03/07/2008 - 03/07/2008 100.00 99.91 0.08 021 9.52 /952 0.18 347
MpomTpakTop 2 3,000 10.75  21/10/2008 20/10/2009 18/10/2011 100.00 100.00 - 0.02 -0.55 4.87 111.04 1.28 473
MpoToH GuHaHe 1,000 850  17/06/2008 16/12/2008 12/06/2012 100.24 100.24 0.00 0.00 0.00 1.30 / 8.25 058 221
POCCKAT 1,200 1030 23/07/2008 21/01/2009 21/07/2010 98.10 97.65 0.38 0.38 0.57 459 /1377 0.64 745
PoctBepron 800 27/05/2008 26/05/2009 100.00 100.00 0.03 -0.01 0.00 / 0.00 1.09 -597
Pbi6uHCKKabens 1,000 03/06/2008 28/02/2012 99.50 99.50 0.00 -0.40 0.13 /0.13 3.84 -623
CanasatCrexo 2 1,200 1050 30/04/2008 - 28/10/2009 99.23 99.23 0.00 0.03 11.37 / 11.37 123 504
CarypH HMO 2 2,000 1250 20/09/2008 21/03/2009 20/09/2011 100.34 100.25 - 0.09 0.30 3.40 / 12.48 0.78 616
CarypH HMO 3 3,500 875  07/06/2008 06/12/2008 06/06/2014 98.65 98.65 0.00 0.03 1.01 1.15 / 11.33 0.54 511
Cesepcranb AsTo 1 1,500 800  24/07/2008 - 21/01/2010 99.55 98.05 0.30 0.10 -0.81 8.93 /8.93 151 267
Cesepcrans AsTo 2 3,000 770 23/07/2008 21/07/2010 17/07/2013 97.60 97.60 0.00 0.10 1.69 4.04 19.09 1.89 276
Ceskabernb 2 1,000 1.00 - 28/11/2008 98.50 98.50 0.00 0.00 0.00 - - -

Ceskabernb 3 1,500 11.25  01/07/2008 27/03/2012 99.25 99.25 -0.45 -0.45 -0.55 11.99 / - 2.86 532
CUBMPCKMIA LieMEHT 800 970 12/06/2008 - 12/06/2008 99.90 99.90 0.80 -0.80 0.50 1055 / 10.55 0.12 445
Cubyp 1,500 7.70 08/05/2008 05/11/2009 01/11/2012 98.88 98.50 -0.05 0.86 3.06 /881 131 260
CHX3 1,000 12.00 30/09/2008 29/09/2009 97.50 97.36 - -0.08 0.48 1452 | 1452 118 802
COK-AsToKOMN. 1,100 12.00 240412008 - 24]04/2008 100.00 100.00 0.00 0.00 0.01 12.16 / 12.16 0.00

TAVO 4,000 8.42 11/09/2008 11/09/2008 09/09/2010 99.40 99.20 0.00 0.00 0.05 1.69 /10.54 0.35 444
B3 1,000 9.25 20/06/2008 20/06/2008 18/06/2010 100.10 99.70 0.60 0.70 0.72 1 9.99 0.14 392
TeHsop 500 12.20 20/05/2008 17/11/2009 99.90 99.90 137 0.90 0.62 / 0.62 147 748
TepHa 1 500 17/06/2008 16/12/2008 98.90 98.90 -0.10 -0.10 -0.10 1731173 0.64 -416
TepHa 2 1,500 12.00 09/05/2008 04/11/2011 99.00 97.80 -0.45 -1.04 2.38 /238 3.09 -395
TexHoHukonb 1 1,500 10.00 14/05/2008 - 11/11/2009 99.95 99.95 0.00 0.34 0.39 /0.39 147 487
TexHoHukonb 2 3,000 9.70 11/09/2008 10/09/2009 07/03/2012 96.10 96.10 0.00 0.25 0.00 4.83 1 13.26 1.16 686
TpaHcMau 2 4,000 8.60 14/08/2008 12/02/2009 10/02/2011 99.83 98.90 0.02 021 2.80 /9.63 0.72 351
YMNO 2 4,000 9.50 19/06/2008 19/06/2008 17/12/2009 100.13 99.85 -0.09 0.06 0.58 0.90 /9.63 0.14 358
YHUKYM 1,000 13.50 17/06/2008 16/12/2008 15/12/2009 99.00 99.00 0.00 0.10 6.20 / 15.67 0.53 923
Ypansaroxsasop 1 2,000 9.40 30/09/2008 - 30/09/2008 99.96 99.96 -0.14 0.15 9.69 / 9.69 0.40 362
YpansaroHsasop 2 3,000 10.50 01/10/2008 01/04/2009 05/10/2010 100.42 100.42 -0.88 0.37 3.99 /10.26 0.83 314
YpanXumMnact 500 13.50 25/04/2008 25/07/2008 21/01/2011 99.98 99.98 0.00 0.00 0.00 1.27 11429

Ypan3nektpomeab 3,000 8.25 02/09/2008 02/03/2010 28/02/2012 98.00 96.90 -0.15 -0.45 4.96 /10.01 159 369
OMAnbsHC 2,000 10.00 11/07/2008 08/07/2011 99.25 99.25 -0.23 0.25 10.53 /10.53 248 404
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OHepromal 700 1150  27/05/2008 27/05/2008 22/11/2011 99.95 99.95 -0.05 0.45 031 /1214 0.08 596
OHeprocbep. pecypes 128 17.00  22/07/2008 18/01/2011 100.00 100.00 0.00 0.00 1.00 14.79 / - 111 839
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 14.00  18/06/2008 - 17/06/2009 101.27 101.27 0.37 0.52 13.14 / 13.14 0.93 677
AK Cubups 2,300 1070 22/07/2008 20/01/2009 17/07/2012 98.05 98.05 0.00 -0.13 0.16 2.46 | 13.94 0.63 761
Axpren 200 12.00  18/07/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 2.56 /1357 0.23 731
BonraTenexom 2 3,000 820  03/06/2008 02/12/2008 30/11/2010 101.00 99.70 0.20 0.21 0.93 182 /7.72 0.55 171
BonraTenexom 3 2,300 850  03/06/2008 - 30/11/2010 99.50 99.50 0.10 1.00 8.90 / - 1.36 276
BonraTenexom 4 3,000 799  10/06/2008 08/09/2009 03/09/2013 99.51 99.51 -0.32 -2.49 2.26 1 8.63 1.20 245
Danscesiab 2 2,000 885  04/06/2008 02/06/2010 30/05/2012 101.00 99.40 0.20 -1.75 4.76 1 8.93 176 262
Danscesiab 3 1,500 8.60  04/06/2008 - 03/06/2009 100.25 100.25 0.05 0.50 852 /- 0.60 226
OBTT 1,000 10.75  05/08/2008 03/02/2009 03/08/2010 98.25 98.20 0.03 0.38 1.32 4.69 /13,59 0.67 727
UcTnaitn 2 3,000 11.00  22/05/2008 - 22/05/2008 100.10 100.10 - 0.10 0.08 9.66 / 9.66 0.07 361
K[ Aeua duHaHc 1,000 16.00  22/10/2008 23/10/2008 21/04/2010 100.05 100.05 0.00 0.00 0.05 7.63 /1652 043 1005
MITC 4 1,500 710  22/10/2008 22/04/2009 99.00 99.00 0.00 -0.99 -1.86 8.33 /833 0.90 222
MFTC5 1,500 710  27/05/2008 25/05/2010 100.01 99.95 0.11 0.03 0.05 032 /032 1.05 -543
MeracpoH 3 3,000 925  #NIANAp 15/04/2008 - - - - #NIANA. | #NJANA. |-

MMK TpaHcduHaHe 650 1150  10/07/2008 10/07/2008 106.00 99.91 2.86 3.01 3.27 2.34 | -2.34 0.25 -820
PXO 3 4,000 8.33  04/06/2008 02/12/2009 102.20 102.20 0.10 0.17 6.97 / - 1.40 80
PXO 5 10,000 6.67  24/07/2008 22/01/2009 100.10 100.10 0.08 0.13 6.62 /- 0.69 61
PX[ 6 10,000 735  14/05/2008 10/11/2010 100.45 100.45 -0.07 1.40 728 /- 2.14 98
PXO 7 5,000 755  14/05/2008 07/11/2012 102.20 102.20 1.05 2.26 7.10 /- 3.56 67
CeBepo-3anapbiit Tenekom 3 3,000 860  29/05/2008 24/02/2011 99.70 99.70 0.00 0.49 0.45 9.01 /9.01 1.90 270
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 12/06/2008 08/12/2011 99.30 97.80 - 0.05 1.05 885 /- 0.55 254
CubupbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 100.00 100.00 0.00 0.00 0.11 9.04 /- 0.00 312
CubupbTenekom 6 2,000 7.85 18/09/2008 18/09/2008 16/09/2010 99.87 99.87 0.00 -0.23 0.17 1.40 /832 0.37 231
CubupbTenekom 7 2,000 8.65 21/05/2008 - 20/05/2009 100.60 100.60 1.10 135 821 /- 0.93 208
Cmaptc 3 1,000 14.10 30/09/2008 30/09/2008 29/09/2009 100.16 100.16 0.04 1.36 430 / 14.12 0.38 782
TpaHcaapo 2,500 10.66 07/08/2008 05/02/2009 98.40 98.40 -0.05 -0.05 13.22 1 13.22 0.67 691
YPCWN5 2,000 9.19 #NIAN Ap - 17/04/2008 - - - - #N/ANA. [ #NIANA. |-

YPCN 6 2,000 8.20 22/05/2008 20/11/2008 17/11/2011 100.20 100.20 0.15 0.50 129 1797 0.52 196
YPCN7 3,000 8.40 16/09/2008 17/03/2009 13/03/2012 100.00 100.00 0.00 0.25 0.75 2.00 / 8.56 0.81 246
Yerb-Nyra 600 9.90 15/05/2008 11/02/2010 99.00 99.00 0.00 0.00 1093 / - 1.48 457
LlenTp. Tenerpac 3 700 9.75 02/07/2008 01/04/2009 100.15 100.15 0.00 0.00 -0.07 9.93 /- 0.82 375
LlentpTenekom 4 7,000 13.80 20/08/2008 - 21/08/2009 106.50 106.50 0.03 0.34 8.67 / 8.67 114 249
LlentpTenekom 5 3,000 8.09 02/09/2008 02/09/2008 30/08/2011 100.00 100.00 -0.01 0.15 0.88 /821 0.33 221
OMPIOHNOH 1,500 12.50 13/05/2008 10/11/2009 93.71 93.71 -0.34 071 16.65 / 16.65 0.92 1152
tOxTenekom 3 3,500 9.00 09/10/2008 10/10/2009 99.32 99.32 0.03 0.62 9.03 /9.03 129 282
tOxTenekom 4 5,000 10.00 11/06/2008 - 09/12/2009 101.70 101.20 - 0.25 0.95 9.34 /- 0.13 265
tOxTenekom 5 2,000 7.55 04/06/2008 02/06/2010 30/05/2012 97.25 97.25 0.00 0.55 1.45 486 /9.21 177 289
t0T3np 2 1,000 9.95 10/06/2008 10/03/2009 99.00 99.00 0.00 0.00 125 11.63 / 11.63 0.75 539
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10T3iip 3 2,000 10.40  17/06/2008 16/12/2008 14/12/2010 99.60 98.50 0.05 0.85 3.02 /1227 0.56 605
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  30/06/2008 30/06/2008 100.60 100.60 0.27 -0.05 4.77 | 477 0.18 -112
AsrobaH WHescT 250 13.00  24/06/2008 - 23/09/2008 99.52 99.52 0.07 -0.47 14.95 | 14.95 0.36 859
AToBa3baHk 800 1295  04/07/2008 03/10/2008 02/04/2010 99.92 99.92 0.00 -0.08 0.10 3.11 /1378 0.38 750
AVXK KO 1,000 900  26/08/2008 23/08/2011 95.95 95.95 - 0.15 1.12 10.74 / - 2.13 462
AVKK 2 1,500 11.00  01/08/2008 01/02/2010 105.15 105.15 0.00 -0.85 -0.85 797 /- 151 174
AVXKK 3 2,250 940  15/07/2008 15/10/2010 103.40 102.90 0.55 0.55 1.00 823 /- 158

AVKK 4 900 870  01/05/2008 01/02/2012 103.50 103.50 0.00 0.00 1.45 784 /- 2.97 137
AVXKK 5 2,200 735  15/07/2008 15/10/2012 96.45 96.00 0.23 0.42 8.63 /- 3.19 228
AVKK 6 2,500 740  15/07/2008 15/07/2014 95.00 95.00 0.00 0.30 8.71 /- 3.99 242
AVKK 7 4,000 768 15/07/2008 15/07/2016 94.45 94.45 -0.55 1.48 8.91 /- 4.75 256
AVXKK 8 5,000 763 15/06/2008 15/06/2018 94.50 94.50 0.00 -0.50 159 871 /- 4.09 247
AVKK 9 5,000 749 15/05/2008 15/02/2017 93.59 93.59 - -0.51 161 881 /- 457 252
AK Bapc 2 1,500 800  24/07/2008 - 22/01/2009 99.60 99.60 0.00 0.20 0.50 8.72 /872 0.67 264
Axubark 600 1160 23/10/2008 23/10/2008 23/04/2009 99.80 99.80 0.00 0.00 -0.05 7.02 / 14.05 0.44 775
Anbha Bakk 2 2,000 950  01/10/2008 01/10/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 219 / 9.67 0.40 361
Bak Poccus 1,500 900  19/07/2008 19/07/2008 21/07/2010 99.70 99.70 0.00 0.00 0.20 1.09 / 10.46 0.21 433
Bank Carkr-MeTep6ypr 1,000 900  19/06/2008 19/06/2008 22/06/2009 100.10 100.10 0.00 0.15 1.11 / 856 0.14 258
BMo 500 1150  15/05/2008 12/02/2009 98.50 96.52 - 0.50 251 15.67 / 15.67 0.67 920
BBEPP 575 10.00  08/07/2008 11/10/2009 104.56 104.36 -0.08 -0.08 -0.08 6.95 / 6.95 1.29

BospoxgaeHue 3,000 895  03/09/2008 - 03/03/2010 99.30 98.15 -0.47 0.63 2.35 9.94 /- 158 361
BocTouHbIit Jkcrpece 1,500 1395  17/09/2008 18/03/2009 17/03/2010 99.09 99.09 0.00 0.59 -0.42 750 / 15.59 0.75 911
BTE 24 6,000 8.20 08/10/2008 08/10/2008 05/10/2011 100.25 100.25 0.00 0.20 0.35 1.03 /1 7.77 0.43 178
BTE 4 5,000 8.80 18/09/2008 - 19/03/2009 108.00 108.00 7.55 7.81 8.04 -0.07 /-0.07 0.88 -600
BTB 5 15,000 5.90 24/07/2008 23/04/2009 17/10/2013 100.03 100.03 0.00 0.00 0.19 1.62 /885 0.89 272
BTE 6 15,000 5.75 16/07/2008 16/07/2008 06/07/2016 99.99 99.50 0.25 0.25 041 0.19 /7.07 0.22 111
a3baHk 750 10.50 20/05/2008 07/06/2008 25/11/2008 100.05 100.05 0.00 0.00 0.32 10.64 / 10.29 0.51 466
l"asnpombaHk 1 5,000 7.10 31/07/2008 27/01/2011 97.20 95.50 -0.65 0.52 -0.15 8.79 / - 2.32 241
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 4.35 26
T'no6akc 2,000 11.00 12/09/2008 15/03/2010 97.50 97.50 0.00 0.00 -0.45 11.28 / 11.28 157 490
[Jenbta Kpeaut 1 1,500 7.09 03/06/2008 - 01/12/2009 100.50 100.50 0.00 0.00 0.00 6.86 / - 141 70
[Jenbta Kpeaut 2 2,000 9.50 01/10/2008 01/10/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 2.19 1 9.67 0.40 361
EspoKommepu 1 1,000 12.00 20/06/2008 19/12/2008 18/12/2009 99.00 98.00 - -0.25 135 5.93 /14.93 0.55 854
EspoKommepu 2 3,000 9.49 12/06/2008 12/06/2008 10/06/2010 96.46 96.46 2.74 -2.74 -1.99 2.34 ] 41.98 0.10 3253
EspoKommepu 3 3,000 9.49 12/06/2008 12/06/2008 10/06/2010 96.46 96.46 2.74 -2.74 -1.99 2.34 ] 41.98 0.10 3253
XunCouylnoteka 1 600 7.00 23/10/2008 22/10/2009 99.97 99.97 0.00 0.00 0.02 7.14 1714 1.35 99
XunCouylnoteka 2 1,500 16/10/2008 15/04/2010 100.20 99.00 -0.39 0.60 0.00 0.20 /0.20 1.98 -592
XKun®unane 500 10.50 20/06/2008 19/12/2008 100.00 100.00 0.00 0.00 0.00 10.91 / 10.91 0.57 475
3enuT 2 2,000 8.39 17/08/2008 16/02/2009 99.39 99.39 -0.15 -0.11 9.36 / - 0.73 324
3enut 3 3,000 9.50 14/05/2008 09/11/2011 100.15 100.10 0.03 0.03 0.07 0.11 /011 3.38 120
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3enuT 4 3,000 8.13  04/10/2008 04/10/2008 06/04/2010 100.45 100.45 0.00 0.08 0.40 2.07 /9.02 041 302
WMrsectToprbark 2 350 1025 14/10/2008 14/10/2008 100.10 100.10 0.00 0.00 0.00 1027 / 10.27 0.43 417
Keap 2 1,000 1230 17/06/2008 - 15/09/2009 99.11 99.11 -0.86 -0.89 13.65 / 13.65 1.13 721
Kut ®uHarc 2 2,000 10.00  17/09/2008 17/09/2008 23/03/2010 100.12 100.12 - -0.03 0.34 2.07 19.87 0.36 385
KMB 2 3,400 7.75  04/06/2008 03/12/2008 30/11/2011 99.40 98.80 0.10 0.03 -0.15 161 /9.49 0.54 341
Kpeawt Espona 3 3,500 794  06/08/2008 06/08/2008 03/02/2010 99.00 99.00 0.00 0.00 0.00 1.87 / 11.84 0.26 568
TMokoBark 2 500 1065  #N/ANAp 22/04/2008 - - - - #NIANA. | #NJANA. |-

Macrep6atk 2 1,000 1150  23/05/2008 23/05/2008 100.05 100.05 0.05 0.05 10.87 / 10.87 0.07 475
Macrep6ark 3 1,200 1150 04/06/2008 - 30/11/2011 100.05 100.05 -0.05 0.05 11.80 / 11.80 231 523
MOM 3 6,000 850  02/10/2008 02/10/2008 01/10/2009 100.10 99.80 -0.80 -0.05 0.50 269 /878 041 275
Megsenb 750 12.80  04/06/2008 03/09/2008 01/09/2010 99.90 99.90 0.15 1.00 2.06 / 13.70 0.31 744
MVA 1 2,200 10.00 - 07/06/2008 20/09/2012 104.50 103.50 0.00 -1.00 -1.00 - - -

MVIA 2 1,000 860  09/05/2008 - 09/08/2008 99.68 99.68 -0.13 0.13 10.07 / 10.07 0.26

MVA 3 1,500 795  29/05/2008 26/02/2009 23/02/2012 100.77 100.77 112 117 1.02 159 / 7.18 0.76 115
MKE 2 1,000 1150  05/06/2008 - 04/06/2009 100.75 100.75 - 0.25 227 11.03 / 11.03 0.93 478
MKE 3 2,000 950  18/06/2008 17/12/2008 16/06/2010 98.90 98.90 0.00 -0.70 0.35 351 /1158 0.56 539
MJIK GuHaHe 550 1290  24/07/2008 23/07/2009 99.99 99.99 0.00 0.00 0.09 1355 / 13.55 1.03 714
MMB 2 3,000 755 13/08/2008 11/02/2009 100.00 100.00 0.00 0.00 0.00 767 1767 073 162
MOMA 1 1,500 900  20/06/2008 21/12/2010 94.00 94.00 1.00 -1.50 12.49 | 12.49 178 587
MOWA 2 3,000 799  06/09/2008 07/09/2011 97.84 97.84 0.00 0.00 0.00 9.12 /9.12 2.20 262
MOMTK 1 3,000 900  26/09/2008 - 26/09/2009 95.00 95.00 - -0.20 -2.25 13.40 / - 1.19 694
MOWTK 2 4,000 899  24/09/2008 26/03/2009 26/03/2011 98.00 96.05 1.03 0.53 3.93 4.08 /12.88 0.81 661
Moc. 3anor. BaHk 800 1165  17/05/2008 17/11/2009 100.02 100.02 0.00 0.00 0.02 11.96 / 11.96 1.26 560
MocKommepubak 1 1,000 9.50 04/06/2008 - 10/12/2008 99.98 99.98 0.00 0.00 0.00 9.72 19.72 0.55 362
MocKommepubatk 2 3,000 8.40 19/08/2008 19/08/2008 15/02/2011 97.00 97.00 0.00 -1.00 -0.03 2.09 /19.16 0.27 1250
MocKommepubatk 3 5,000 8.70 18/06/2008 17/06/2009 12/06/2013 95.00 95.00 0.70 0.50 -1.85 3.15 /13.98 0.95 756
Homoc 7 3,000 9.25 17/06/2008 17/06/2008 16/06/2009 100.20 100.20 -0.03 0.02 9.25 / 7.89 0.99 311
HOK 1,000 9.80 09/05/2008 12/05/2009 99.90 99.90 - 0.05 0.35 0.48 /0.48 1.02 -547
OMXK 1,000 9.24 26/08/2008 21/02/2012 100.70 100.70 0.00 0.00 0.00 922 /- 273 270
Oprpac6aHk 500 6.00 11/08/2008 10/02/2009 100.10 100.10 0.00 0.00 0.00 594 /594 0.74 5
MeTpokommepy 2 3,000 8.50 271/08/2008 - 31/08/2009 98.95 98.30 - 121 1.42 9.82 /- 1.18 358
Mpobuatec 5 1,000 8.69 30/04/2008 01/08/2008 29/04/2009 99.97 99.97 0.00 0.00 -0.07 8.91 /9.08 0.24 308
MpocesizbbaHk 5 4,500 7.99 22/05/2008 21/05/2009 17/05/2012 97.50 97.50 0.00 0.15 1.16 2.88 /10.77 0.92 455
nenr 1,100 11.70 20/10/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 0.00 0.00 3.97 112.04 0.44 585
M3B JInanHr 500 24/09/2008 - 23/09/2009 100.00 100.00 0.00 0.00 0.00 / 0.00 1.42 -602
PeneccaHc Kanutan 2,000 10.45 02/09/2008 02/09/2008 02/03/2010 99.90 99.90 0.00 0.00 0.40 2.12 110.95 0.32 483
PeHnmc 750 12.00 30/09/2008 30/03/2010 100.00 100.00 -1.12 0.10 12.35 /1 12.35 157 590
Poc6aHk 3,000 7.70 16/08/2008 15/02/2009 99.80 99.55 0.16 0.17 8.26 / 8.26 0.74 219
PCXb 1 3,000 7.20 04/06/2008 04/06/2008 100.10 100.10 0.00 0.00 0.20 6.42 | 6.42 0.11 48
PCXB 2 7,000 7.85 21/05/2008 - 16/02/2011 97.80 97.80 0.45 1.08 9.03 / - 231 264
PCXB 3 10,000 734 21/08/2008 18/02/2010 09/02/2017 97.80 97.80 0.41 0.88 1.90 / 8.85 158 258
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PCXE 4 10,000 820  08/10/2008 08/10/2008 27/09/2017 100.15 100.15 0.00 -0.05 0.28 0.39 / 8.00 0.42 201
PTK-Nuaukr 5 2,250 835  14/08/2008 - 12/08/2010 98.50 98.50 0.10 0.10 0.00 9.28 /9.28 1.37 331
Pycckuii CTanpapt 5 5,000 850  11/09/2008 11/09/2008 09/09/2010 99.20 98.98 -0.15 0.29 0.69 179 /11.23 0.35 510
Pycckuii CTanaapt 6 6,000 8.15  13/08/2008 11/02/2009 09/02/2011 97.10 97.10 0.30 0.55 0.20 355 /12.37 0.70 612
Pycckuit Ctanpapt 7 5,000 1220 23/09/2008 24/03/2009 20/09/2011 100.30 100.30 0.00 0.80 0.32 3.34 /1217 0.79 590
Pyccxuii CTanpapt 8 5,000 825  17/10/2008 17/10/2008 13/04/2012 98.51 98.51 0.00 0.51 0.61 1.42 [ 11.84 0.43 567
Pyc®ataHcbank 1 1,500 765  03/06/2008 02/12/2008 101.15 101.15 0.00 0.00 0.00 577 /- 0.56 -19
Pyc®ataHcbaHk 2 1,500 750  03/06/2008 02/12/2008 98.75 98.75 0.00 0.00 0.00 987 /- 0.54 377
Pyc®ataHcbaHk 4 4,000 7.74  15/08/2008 1210212010 96.30 96.30 0.10 -0.20 1027 / - 154 393
PycbBaHk 1 1,400 10.00  18/09/2008 - 19/03/2009 99.30 99.18 -0.16 0.24 -0.76 11.18 / 11.18 0.79 496
PycbBaHk 2 2,000 950  22/08/2008 22/08/2008 2210212010 99.63 99.63 -0.11 0.93 9.94 /10.87 0.30 477
CastabbaHk 2,000 890  24/07/2008 23/04/2009 21/04/2011 97.90 97.90 0.00 0.00 1.08 3.88 /1163 0.86 538
CesepHas KasHa 1,000 10.75  03/07/2008 02/10/2008 01/10/2009 100.10 100.10 0.13 0.13 9.88 /10.23 0.40 412
CnaslHescTBaHk 2 900 950  28/04/2008 27/10/2008 100.00 100.00 0.00 0.00 0.00 972 /972 0.44 365
CobuHbank 2,000 11.00  14/05/2008 - 13/05/2009 96.50 96.50 0.00 -0.50 1523 / 15.23 0.85 874
ConupapHocTs 1 1,000 14.00  03/06/2008 03/06/2008 01/12/2009 99.50 99.20 - -0.25 -0.08 1.38 / 21.48 0.09 1463
ConuaapHocTs 2 950 14.00  20/07/2008 21/04/2009 20/04/2010 99.99 97.07 -1.35 -1.35 -0.82 10.20 / 16.56 0.82 1000
Coto3 1 1,000 925  24/04/2008 - 24/04/2008 100.00 100.00 0.00 0.00 0.00 9.40 / 9.40 0.00

Cot03 2 2,000 8.37  04/10/2008 09/10/2008 05/10/2009 100.90 100.90 0.24 0.57 7.84 19.28 0.42 276
Cnpy Bakk 2 1,000 10.74  05/06/2008 05/06/2008 31/05/2012 100.05 99.90 -0.04 -0.04 0.35 031 /1134 0.10 521
CyaocTpouTensHbii Bark 1 1,500 985  03/07/2008 - 02/07/2009 98.77 97.50 -0.87 0.19 11.88 / 11.88 1.01 557
CyaocTpouTensHbii Bark 2 1,000 950  13/06/2008 13/06/2008 11/06/2010 99.95 99.95 0.00 0.00 0.55 0.64 /9.94 0.13 387
Tar®oHg 3 1,500 1175 20/05/2008 19/05/2009 100.80 100.30 0.08 0.88 11.66 / 11.66 0.90 539
TK duHaHc 1,000 10.50 18/09/2008 - 18/09/2008 100.02 100.02 0.00 0.00 0.02 10.67 / 10.67 0.36 455
TpaHcKanutan 800 9.20 29/05/2008 29/05/2008 01/06/2009 100.35 100.35 - 0.85 0.45 0.48 / 5.59 0.09 -38
TpaHcKpeantbak 1 3,000 7.29 17/06/2008 - 15/06/2010 96.19 96.19 0.00 0.29 -0.16 9.50 / - 1.80 315
TpaHcKpeantbak 2 3,000 7.28 17/06/2008 16/06/2009 12/06/2012 98.00 98.00 0.00 -0.10 1.09 2.62 1935 1.00 318
TpaHcOuHaHe 1 3,000 10.50 25/06/2008 - 25/09/2009 100.20 100.20 0.00 0.00 0.00 10.75 / - 0.97 444
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 0.77 / 10.67 0.28 457
TypaHanem 3,000 7.75 07/10/2008 06/10/2009 100.13 100.13 0.00 0.00 0.00 7.80 /7.80 1.30 163
YBPP 2 1,000 10.25 03/07/2008 02/07/2009 99.70 99.70 - -0.09 0.80 10.94 / 10.94 1.02 468
Ypan/surrLieHTp 1,000 10.00 22/10/2008 28/10/2009 97.04 97.04 0.00 0.00 0.00 12,57 | 12.57 128 617
YPCA1 1,500 7.65 2410412008 2410412008 99.82 99.82 0.00 0.00 0.00 105.35 / 105.35 0.00

YPCA 2 1,500 7.60 13/06/2008 12/12/2008 98.55 98.00 0.43 0.43 0.97 10.85 / 10.85 0.56 469
YPCA 3 3,000 9.60 05/06/2008 04/06/2009 99.10 99.10 0.00 0.65 1.60 10.73 / - 0.94 449
YPCA5 3,000 10.05 21/10/2008 18/10/2011 94.50 94.50 - 1.70 2.99 12.39 / - 2.68 575
OuHaHcbusnecl pynn 3,000 10.00 07/07/2008 - 05/07/2010 100.10 100.10 0.00 0.10 0.10 10.18 / - 179 380
XKo 2 3,000 9.25 13/05/2008 12/05/2009 11/05/2010 97.25 97.25 0.00 -0.10 0.20 6.44 [ 12.47 0.87 616
XKo 3 3,000 9.45 19/06/2008 18/09/2008 16/09/2010 99.40 99.40 -0.07 0.54 1.89 /11.43 0.36 529
XKo 4 3,000 9.95 16/07/2008 15/10/2008 12/10/2011 99.40 99.40 0.15 0.21 159 /1174 0.42 558
XMITK OtkpbiTre 200 11.00 13/05/2008 11/11/2008 100.00 99.21 0.61 111 12.26 / - 0.26 668
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LlenpWHsectBank 2 1,500 10.00  11/05/2008 10/11/2008 11/11/2009 99.98 99.98 0.08 0.88 0.31 /089 0.52
JKenoBank 1,000 1150 24/06/2008 24/06/2008 29/12/2009 100.45 100.45 0.00 0.05 0.88 /9.01 0.15
3nemeHT JIauHr 600 25/06/2008 24/03/2010 100.06 100.06 0.00 -0.08 1.06 -0.03 /-0.03 1.92
IOHvacTpym Gak 1 1,000 19/08/2008 - 1710212009 100.10 99.50 0.65 0.60 0.24 /024 0.82
IOHvacTpym 6aHk 2 1,500 1090  17/10/2008 17/10/2008 19/04/2010 99.95 99.95 0.00 0.65 0.68 2.74 1 11.30 0.43
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 94.04 94.04 -1.96 -1.96 -1.96 4.30 /1 20.90 053
ArpoxonauHr 1,000 1275 18/07/2008 - 24/07/2009 99.38 99.38 0.08 0.28 13.97 / 13.97 1.03
AnapywkuH 2 1,000 1230 28/05/2008 25/11/2009 23/11/2011 95.09 95.09 0.09 0.92 757 [ 16.52 1.22
Antan 150 14.00  01/07/2008 30/06/2009 95.00 92.00 -6.00 -6.00 21.42 | 21.42 091
BanTumop 3 800 12.00  15/05/2008 - 15/05/2008 100.00 100.00 0.10 0.00 12.04 / 12.04 0.05
BopoauHo 2,500 1050  18/06/2008 18/06/2008 16/12/2009 99.00 99.00 0.00 0.00 -0.30 159 /17.93 0.13
BBL 2 3,000 900  18/06/2008 - 15/12/2010 100.20 100.20 0.50 1.70 9.10 / - 2.15
Boxckas TeKCTUNbHas 1,000 14.00  20/06/2008 19/12/2008 18/12/2009 98.90 97.90 050 -0.20 6.87 / 17.27 0.54
BonwweGHIii kpait 500 100  03/06/2008 02/12/2008 99.50 99.50 0.00 0.00 0.00 1.84 / 1.84 0.60
Boctok-Cepauc 1,500 1099 11/09/2008 10/09/2009 98.03 98.03 057 153 12.96 / 12.96 1.15
ObiMoB 800 1099  02/05/2008 30/10/2009 99.90 99.90 0.00 -0.10 023 /023 1.44
3asogp! Mpocc 1,000 17/07/2008 - 22/04/2010 100.10 100.10 0.00 0.10 0.10 -0.05 / -0.05 2.00
3epHoBas kom. HacTiowa 1,000 1250 20/06/2008 20/06/2008 18/12/2009 99.86 99.86 -0.01 0.06 1.28 / 1358 0.14
Wypuct 1,000 900  22/10/2008 - 21/04/2010 97.85 97.85 0.00 0.20 -1.65 10.48 / - 1.69
Kapar 2 500 1500 24/06/2008 24/06/2008 2211212009 100.25 100.25 - 0.07 -0.74 1.37 / 1354 0.15
KBK Yepetumywukm 700 01/09/2008 - 02/03/2009 102.11 102.11 1.90 1.90 1.90 241 | -2.41 0.88
KonawTep Kypek 750 11.44  04/06/2008 04/06/2008 02/06/2010 9755 97.55 -1.95 -1.45 -1.95 1.82 / 39.00 0.08
KpacHbiin boratbipb 2,000 14/08/2008 - 11/02/2010 99.80 99.55 -0.12 -0.33 0.18 / 0.18 1.80
Maxees 600 12.30 03/06/2008 03/06/2008 01/06/2010 99.65 99.65 0.00 -0.13 0.45 0.81 / 15.85 0.10
MenbH. komB. B COKIbH. 1,000 28/08/2008 - 26/02/2009 99.60 99.60 0.00 0.00 0.48 /0.48 0.84
Mupatopr ®uHaHc 2,500 11.25 07/08/2008 07/08/2008 02/08/2012 99.00 99.00 0.00 0.00 -0.22 1.01 /15.30 0.25
Mutnena ®ya 1,000 15.00 20/05/2008 17/02/2009 16/02/2010 100.00 100.00 0.10 0.01 7.18 / 15.85 0.66
MKX 2 1,000 26/08/2008 25/08/2009 99.50 99.50 0.00 0.70 0.00 0.38 /0.38 1.33
Hosble YepemyLukm 2 300 11.30 #N/AN Ap - 22/04/2008 - - #NIANA. [ #NIANA. |-
HyTpulHBecTXonanHr 1,200 9.50 10/06/2008 10/06/2008 09/06/2009 99.95 99.95 0.08 0.45 1.14 1 10.20 0.12
OCT2 1,000 12.50 08/05/2008 08/05/2008 100.50 99.20 - -0.10 0.85 16.76 / 16.76 0.04
Oreu. llekapcta 2 1,300 5.00 19/08/2008 17/02/2009 98.00 98.00 1.00 1.00 0.00 7.69 | 7.69 0.75
0x3 900 12.50 21/05/2008 18/11/2009 99.60 99.60 0.00 0.00 0.00 0.85 / 0.85 151
Ouakogo 2 1,500 8.50 19/09/2008 - 19/09/2008 100.74 99.76 0.55 0.75 7.98 /- 0.38
Maprac 2 1,000 10.80 22/05/2008 19/11/2009 17/11/2011 90.51 90.51 - 0.46 -8.97 8.51 /19.08 1.20
MnT 2 1,500 1.00 22/09/2008 - 23/03/2009 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 0.90
Py6esx-MMontoc PervioH 1,000 12.00 03/06/2008 02/12/2008 01/06/2010 99.67 99.67 0.00 0.00 0.00 3.76 1 12.92 0.51
Pycckuit TekcTunb 2 1,000 12.75 04/09/2008 05/03/2009 98.80 98.80 0.70 -0.09 14.73 | 1473 0.61
Pycckuit Tekctunb 3 1,200 14.50 21/10/2008 - 20/10/2009 99.50 98.65 0.33 1.02 15.79 / 15.79 121
Pycckue macna 1,000 12.50 02/10/2008 02/10/2008 29/03/2012 98.00 98.00 0.00 0.50 1.70 1.99 / 18.09 0.37
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lleekass u nuwyeeas npomMblWAEHHOCMb

CaH WTep6pio 2 4,000 800  14/08/2008 13/08/2009 99.02 99.02 0.00 0.53 0.67 8.99 /- 1.14 280
CuHeprus 1 1,000 22/10/2008 - 22/04/2009 99.78 99.78 0.00 -0.22 -0.22 022 /022 0.99 573
CuHeprus 2 2,000 10.70  24/07/2008 22/01/2009 22/07/2010 99.80 98.77 -0.02 0.04 0.29 4.04 112,01 0.65 578
CUTpOHHKC 3,000 10.00  23/09/2008 24/03/2009 21/09/2010 99.80 99.25 0.28 0.26 0.53 4.16 /10.82 0.81 462
Tanocro 2 1,000 10.00  05/09/2008 06/03/2009 98.40 97.20 058 -0.20 1313 / 13.13 0.75 681
Xne63asog Ne28 2 75 12.00  10/06/2008 - 09/12/2008 100.00 100.00 0.00 0.00 0.00 1253 / - 0.54 628
Yepku3oBo 2,000 885  03/06/2008 02/06/2009 31/05/2011 99.60 99.60 0.60 -0.15 3.43 /944 0.95 327
OpKOH NpoayKT 1,200 1200  11/09/2008 11/09/2008 10/09/2009 98.30 98.11 -0.05 0.01 0.02 4.82 11763 0.33 1108
J0KO 2 1,500 1200  25/07/2008 23/01/2009 22/01/2010 99.60 96.51 -1.75 -1.89 6.61 / 1530 0.64 887
FOHMMUNK 2,000 9.75  09/09/2008 08/09/2009 06/09/2011 98.00 96.20 0.30 -0.88 5.19 / 12.45 117 609
Topeoens

7 KOHTHEHT 2 7,000 780  19/06/2008 22/06/2009 14/06/2012 98.12 98.12 0.00 -0.53 0.92 4.79 1 9.76 1.01 357
X5 ®uHaHc 9,000 760  08/07/2008 06/07/2010 01/07/2014 96.10 95.90 0.00 0.31 0.00 3.66 /9.88 1.84 352
Astommp 1 1,000 1.00  02/09/2008 - 01/09/2009 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 1.34 -501
AsTommp 2 2,000 10.75  25/06/2008 2411212008 23/06/2010 98.60 98.60 0.00 0.40 115 4.14 | 13.36 0.57 707
Asbyka Bryca 1,000 1150 22/07/2008 22/07/2008 21/07/2009 100.20 99.70 0.00 0.00 0.45 12.05 / 36.35 0.18 2774
AnmasHblit [lom T'paiic 300 1350  12/06/2008 11/12/2008 07/06/2012 95.01 95.01 -4.57 -4.57 -4.99 3.54 | 23.50 0.49 1643
ANnn 1,500 1099  22/08/2008 21/08/2009 97.85 97.85 055 085 13.18 / 13.18 1.10 678
Anbkop 1,500 955  10/06/2008 - 08/12/2009 95.80 95.00 -0.20 -0.20 13.16 / 13.16 1.32 671
Anexa 36.6 3,000 989  01/07/2008 01/07/2008 30/06/2009 100.50 100.50 0.20 1.65 9.63 / 15.64 0.16 924
Apbar MpecTuk 1,500 1050 20/06/2008 20/06/2008 79.94 79.94 0.00 0.91 1694 33875 /33875 |0.04

Atnant M 1,000 1125  15/05/2008 - 13/11/2008 99.00 99.00 - -0.10 0.54 1357 / 1357 047 729
BaHaa-Mawma 1,000 1200 25/04/2008 24/10/2008 23/10/2009 96.30 96.30 0.00 -2.20 0.00 6.90 / 21.14 0.39 1429
baxetne 1,000 11.25 21/05/2008 19/05/2010 99.75 99.75 0.00 -0.20 0.03 0.53 /053 1.95 861
BenasKomnnekt Mntoc 500 12.60 23/10/2008 22/10/2009 99.50 99.50 0.00 0.00 0.50 0.34 /1034 1.49 -570
Benbiit Pperat 1,000 14.50 12/06/2008 17/12/2009 99.83 99.83 0.84 0.83 15.42 | - 1.28 882
Bpasepc 500 15.00 19/06/2008 25/12/2009 98.12 98.12 - -1.76 -1.88 17.32 1 17.32 1.27 1058
Bexa WHescT 700 02/09/2008 - 02/03/2010 99.90 99.40 0.15 0.13 1.08 0.19 /0.19 1.85 -591
BuBat ®uHaHC 1,000 12.00 21/10/2008 21/10/2008 20/04/2010 96.30 96.30 0.00 -0.10 1.30 5.13 /1 21.28 041 1443
Buktopus 1 1,500 10.40 31/07/2008 29/01/2009 99.05 99.05 -0.10 135 12.02 / 12.02 0.66 578
Buktopus 2 1,500 10.89 19/08/2008 - 16/02/2010 98.00 98.00 0.25 0.93 12.50 / - 1.48 604
["a3akc 1,000 10.50 19/06/2008 19/06/2008 16/12/2010 100.10 100.10 0.11 0.80 0.58 /9.89 0.14 382
[a33HeproceTb 1,500 8.00 25/06/2008 20/06/2012 101.00 101.00 118 118 118 7.86 /- 3.28 137
Jetckuin Mup 1,150 8.50 05/06/2008 - 26/05/2015 90.50 90.50 0.00 -0.30 10.70 / - 4.69 409
[hxeir-Ocp-Cun 1 2,000 9.25 23/10/2008 23/10/2008 20/10/2011 99.29 99.29 0.00 0.00 119 157 / 11.04 0.45 491
[Ilvkas Opxupes 1,000 13.00 10/07/2008 10/07/2008 09/04/2009 100.50 100.50 -0.25 0.31 2.38 /10.97 0.19 485
Iuken 3,000 9.25 18/09/2008 17/03/2011 91.25 91.25 0.25 1.50 13.38 / - 2.26 676
Dvkene TpeauHr 1,800 20/07/2008 20/07/2009 99.80 99.80 0.00 0.00 0.12 0.16 / 0.16 1.24 513
Espocetb 2 3,000 03/06/2008 - 02/06/2009 81.11 81.11 -3.93 -17.39 20.82 / 20.82 0.92

EpuvHas Espona 1,200 10.75 16/10/2008 16/10/2008 14/10/2010 100.10 97.80 -0.58 -1.05 2.59 /13.49 0.43 723
/mMnnoans 300 11.25 30/07/2008 30/07/2008 100.00 99.26 -0.17 1.63 12.94 | 12.94 0.24 671
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WHkom-Tana 2 1,400 12.50 16/05/2008 - 12/02/2010 100.55 100.55 - 0.00 0.60 12.71 1 12.71 1.43 626
WHkom-Tapa 3 2,000 11.00 13/06/2008 12/06/2009 10/06/2011 99.66 98.56 021 -0.18 0.61 455 /12.38 0.96 606
MHmapko 1,000 12.50 20/06/2008 20/06/2008 19/12/2008 100.20 100.20 -0.20 0.20 -0.05 2.70 /1 11.24 0.14 510
WHnpom 2 1,000 8.80 17/07/2008 15/01/2009 15/07/2010 99.10 99.10 0.20 111 3.40 /10.33 0.64 419
WHnpom 3 1,300 8.95 21/05/2008 - 18/05/2011 99.50 99.50 0.07 0.95 9.35/9.35 242 292
WckpacodT 2 300 13.30 02/09/2008 03/03/2009 02/03/2010 100.69 100.69 -0.01 -0.01 13.26 / 12.76 1.48 685
Kapo 700 12.50 24]06/2008 24]06/2008 22/12/2009 99.70 99.70 -0.36 -0.29 1.46 [ 14.58 0.15 826
Kapycenb ®unanc 3,000 9.75 18/09/2008 18/09/2008 12/09/2013 100.00 100.00 0.00 0.40 0.74 1 9.94 0.37 387
Komnnekc ®unaHc 1,000 12.50 07/08/2008 07/08/2008 04/02/2010 99.30 99.30 -0.15 0.30 247 11543 0.25 905
Koneitka 1 1,200 9.40 17/06/2008 - 17/06/2008 99.50 99.50 0.00 0.00 -0.14 13.44 | 13.44 0.13 718
Koneitka 2 4,000 8.70 21/05/2008 18/02/2009 15/02/2012 95.15 95.15 0.45 133 3.37 /1 15.95 0.68 947
Koneitka 3 4,000 9.80 21/05/2008 20/08/2008 15/02/2012 97.35 97.35 -0.04 0.84 11.08 / 16.14 0.27 973
JlaBepHa 1,000 11.00 09/10/2008 - 08/04/2010 99.60 99.60 0.00 0.20 0.60 1154 / 11.54 1.62 513
JIBP Unteptpeitn 300 14.90 29/05/2008 29/05/2008 26/11/2009 100.00 100.00 0.30 0.35 0.90 / 14.99 0.08 864
M. Buaeo 2,000 9.50 21/05/2008 19/11/2008 18/11/2009 99.90 99.90 0.00 0.00 0.00 3.62 /9.89 0.50 380
Marnut 1 2,000 9.34 21/05/2008 19/11/2008 100.07 100.07 0.00 -0.03 9.40 / - 0.50 332
Marnut 2 5,000 8.20 26/09/2008 23/03/2012 94.30 94.30 -0.70 -0.65 -2.69 10.24 / - 3.08 365
Mapra 1 700 14.84 22/05/2008 22/05/2008 96.50 96.50 -2.07 -2.69 77.81 17781 0.04 6091
Mapra 2 1,000 12.00 04/06/2008 - 06/12/2009 99.70 99.70 0.00 0.10 12.56 / 12.56 1.29 3973
Mapra 3 2,000 15.50 02/08/2008 02/08/2008 02/08/2011 97.50 97.50 0.45 -1.35 2.14 | 26.61 0.22 1857
Matpuua 1,200 12.00 11/06/2008 - 10/12/2008 95.95 95.95 - 0.64 0.15 19.94 / 19.94 0.50 1317
MetannCepsuc 1,500 10.50 28/05/2008 28/05/2008 23/05/2012 100.00 100.00 0.00 0.05 0.25 0.24 /10.55 0.08 445
MuHHecko 500 13.75 12/06/2008 10/12/2009 100.25 100.25 0.45 -0.04 0.24 14.00 / - 127 749
MoHeTka 1,000 1250  15/05/2008 14/05/2009 100.00 100.00 0.00 -0.39 -0.40 0.68 /0.68 0.99 633
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 97.50 97.50 0.00 0.30 150 252 / 14.03 047 768
MocO6nT a3 GuHarc 1 1,000 10.75  22/06/2008 21/12/2008 99.95 99.55 -0.25 -0.35 1141 / - 057 522
MocO6nT a3 GuHakHc 2 3,000 925  25/06/2008 24/06/2012 95.40 95.40 0.00 -0.45 -0.53 11.28 / - 247 454
Hatyp MpogykT 2 1,000 17/06/2008 16/06/2009 99.50 99.50 0.00 0.00 -0.20 044 /0.44 1.14 -554
MapketXonn 300 1310 03/07/2008 02/10/2008 01/04/2010 99.50 98.90 -0.30 -0.30 -0.99 14.28 | 15.85 0.38 943
MatepcoH 2,000 10.00  19/06/2008 19/06/2008 17/12/2009 99.50 99.50 0.23 0.00 1.25 / 13.96 0.14 768
MuBEOM 1,000 13.00  23/10/2008 23/10/2008 22/04/2010 99.60 99.60 0.00 0.00 -0.32 358 / 14.34 0.44 802
MpoTex 5,000 890  07/05/2008 04/11/2009 02/11/2011 94.45 90.00 -4.08 -3.72 6.74 | 15.29 1.24 873
PKC 1,500 1.00  15/10/2008 15/04/2009 79.00 79.00 -21.00 -21.00 -21.00 28.69 / 28.69 0.76 2096
PocuHTep 2 400 10.00  02/07/2008 02/07/2008 99.95 99.95 0.00 -0.15 -0.15 10.64 / 10.64 0.17 453
PocuHTep 3 1,000 10.75  30/05/2008 30/05/2008 26/11/2010 99.91 99.91 -0.09 0.01 045 /1177 0.09 562
Camoxsan 1,500 22/10/2008 21/10/2009 97.15 97.15 0.00 0.09 5.15 1.96 / 1.96 147 -409
CanBeit 1,000 1125  04/06/2008 03/12/2008 100.00 99.55 -0.02 -0.23 0.16 11.93 / 11.93 0.52 573
COPYC 1,200 1200  08/05/2008 06/11/2008 05/11/2009 100.54 100.54 0.14 0.79 3.97 / 11.40 0.46 524
CINK 1,000 1020 27/05/2008 25/11/2008 25/05/2010 99.00 99.00 052 1.03 150 348 /1233 0.50 611
Cnoptmactep 3,000 880  23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 0.00 2511897 051 292
CTonuyHble acTpOHOMbI 1,500 860  21/08/2008 21/08/2008 20/08/2009 100.00 100.00 0.18 0.19 0.39 215 /872 0.30 270
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Topeoens

TexHocuna 2,000 10.00  29/05/2008 29/05/2008 26/05/2011 99.58 99.58 -0.02 0.58 0.45 | 14.78 0.08 846
TOAN 2,000 1200  12/06/2008 12/06/2008 10/12/2009 96.80 96.80 -0.45 -0.13 3.06 / 41.35 0.10 3200
Ton-Knura 1 700 07/08/2008 - 05/02/2009 88.99 88.99 0.00 1.00 11.49 15.99 / 15.99 0.68 950
Ton-Knura 2 1,500 1051 12/06/2008 11/12/2008 09/12/2010 98.23 98.23 - -0.27 0.33 3.35 / 13.92 0.53 761
TonfMpom 500 18/07/2008 17/04/2009 16/04/2010 101.99 100.00 0.84 1.00 1.00 -0.50 / -1.00 2.00 -655
TpacTexcepauc 1,000 1039 13/05/2008 12/08/2008 17/08/2010 99.60 99.60 0.00 -0.05 0.60 1.56 / 12.26 0.26 608
YamypTHedTs 1,500 950  01/06/2008 - 01/09/2008 100.00 100.00 0.00 0.00 0.55 9.82 /9.82 0.32 379
YK KOPA 1,000 11.00  15/07/2008 15/07/2008 14/07/2009 97.70 97.70 -2.30 7.70 -13.85 4.06 | 23.57 0.18 1651
®aatoH Aspo 1,000 1350  31/07/2008 - 30/07/2009 103.10 103.10 - 0.00 2.98 11.07 /11.07 1.06 479
Xonuaen 1,500 1115 02/10/2008 02/10/2008 01/04/2010 99.05 99.05 0.00 -0.15 0.17 3.13 / 13.85 0.39 756
IO TpanautCepauc 2 1,200 1150 27/05/2008 25/11/2008 101.00 101.00 0.00 0.00 2.00 9.91 /991 0.51 381
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 1350  30/09/2008 - 29/09/2009 99.85 99.51 -0.07 -0.02 1421 1 14.21 1.18 773
Arpo-Cotos 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 94.04 94.04 -1.96 -1.96 -1.96 4.30 /20.90 0.53 1406
ArpoxonanHr 1,000 1275  18/07/2008 24/07/2009 99.38 99.38 0.08 0.28 13.97 / 13.97 1.03 753
Apkapa 1 600 1320 28/06/2008 28/06/2008 100.00 100.00 0.00 1.69 13.33 /13.33 0.15 708
Apkana 2 700 1331 21/08/2008 - 20/02/2009 99.16 99.16 - 0.16 0.16 15.09 / - 0.58 856
Apkana 3 1,200 1365  02/10/2008 02/10/2008 31/03/2011 99.68 99.68 0.00 -0.02 1.33 2.23 / 14.88 0.38 854
BenlpaHKopm 700 1250  03/06/2008 03/06/2008 02/12/2008 120.00 120.00 0.00 0.00 20.02 -24.39 / -7803  ]0.79 -3198
rOToK 2 1,500 1050  19/06/2008 19/06/2008 18/06/2009 99.67 99.67 -0.03 0.09 1.71 1 12.90 0.14 668
3 OuHaHe 400 11.00  23/05/2008 23/05/2008 100.00 98.03 -0.49 1.61 25.08 / 25.08 0.07 1785
MocCenslpom 1,000 1250 13/06/2008 12/12/2008 99.25 99.25 0.00 0.25 14.17 1417 0.53 783
oro?2 1,200 1295  26/08/2008 25/02/2009 98.90 98.90 -0.58 1.15 15.03 / 15.03 0.62 852
Maa 1 350 1.00 15/06/2008 15/06/2008 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 0.14 -484
MaBa 2 1,000 12.50 09/05/2008 21/10/2011 100.00 100.00 -0.26 -0.20 0.15 /0.15 3.38 -616
Paarynai 1 2,000 1.00 02/10/2008 - 02/10/2008 95.50 94.31 -0.60 0.10 491 13.71 1 1371 0.39 742
Paarynsi 2 2,000 12.00 30/09/2008 31/03/2009 27/09/2011 99.94 99.94 - 0.00 0.01 3.46 /1241 0.81 613
Paarynsi 3 3,000 10.99 19/09/2008 20/03/2009 16/03/2012 99.20 99.20 0.00 -0.35 0.45 290 /12.28 0.78 601
Pycarpo 1,000 8.50 19/07/2008 19/07/2008 100.05 100.05 0.00 0.00 -0.45 8.36 / 8.36 0.22 235
Cw6 Arp Mpynna 400 12.00 21/05/2008 20/05/2009 99.00 99.00 -0.63 0.25 13.65 / 13.65 0.88 727
CoppyxecTso 2,500 10.45 23/10/2008 22/10/2009 98.00 98.00 0.00 0.00 1.00 12.31 / - 1.27 592
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 05/06/2008 05/06/2008 100.05 100.05 0.28 0.15 11.70 / 11.70 0.10 555
ApnamaHT 2 2,000 11.25 22/05/2008 - 20/05/2010 99.10 98.93 0.02 0.02 12.32 [ 12.32 1.64 585
ATOMCTPOII3KCNOPT 1,500 7.75 27/05/2008 26/05/2009 24/05/2011 99.00 99.00 -0.96 -0.96 -0.95 319 /891 0.95 277
'nasMocCrpoit 2 4,000 10.00 18/09/2008 18/09/2008 17/03/2011 99.70 99.70 0.10 0.04 153 /11.02 0.36 489
[esenonmeHT-tOr 1,000 12.50 20/05/2008 18/05/2010 100.35 99.80 -0.12 -0.12 -0.23 0.40 / 0.40 1.94 530
[IKC ®XC Pb 500 12.00 27/05/2008 - 24/11/2009 100.03 100.03 0.00 0.01 12.32 1 12.32 1.27 593
XK cpuHaHC 1,000 16.00 19/06/2008 18/12/2008 24/12/2009 99.70 99.05 -0.07 0.47 17.46 | 18.12 0.53 1150
VIHKOM 1,250 13.10 - 28/03/2009 99.85 99.85 0.00 -0.15 0.85 - /-

WuTerpa 1 2,000 10.50 19/09/2008 20/03/2009 99.71 99.71 0.01 -0.19 1111 / - 0.79 489
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WHTerpa 2 3,000 10.70 03/06/2008 01/12/2009 29/11/2011 99.25 99.25 0.07 1.08 5.32 /11.52 131 517
Kamckas nonmHa 3 500 12.80 09/06/2008 09/06/2008 04/06/2009 100.30 100.30 - 0.00 -0.11 10.70 / 10.70 0.11

Kocmoc ®uHaHe 2,000 11.25 19/06/2008 19/06/2008 16/06/2011 99.75 99.75 0.00 0.24 0.13 0.63 /13.10 0.14 688
JICP WHesct 1 2,000 10.70 03/06/2008 03/06/2008 08/12/2009 100.00 100.00 0.00 0.00 0.00 0.73 /1 10.75 0.10 464
JICP WHescT 2 3,000 8.35 17/07/2008 16/07/2009 14/07/2011 97.25 97.25 -0.25 0.15 0.68 4.28 [ 11.07 1.05 480
Makpomup ®uHaHe 2 1,500 11.65 08/07/2008 08/07/2008 03/07/2012 100.00 98.20 -0.10 0.10 0.10 0.80 / 16.64 0.18 1019
MeTtpocTpoi 1,500 26/09/2008 23/09/2011 99.95 99.95 0.05 -0.05 0.01 /0.01 342 -628
M-WHpycTpus 1,000 12.25 19/08/2008 - 16/08/2011 100.25 100.25 -0.35 0.50 12,51 / - 2.46 589
MWAH 2,000 12.37 02/09/2008 02/09/2008 02/03/2010 96.00 96.00 0.00 0.06 450 4.80 / 25.96 0.29 1866
Mupake 1 1,000 10.50 19/08/2008 19/08/2008 100.20 100.20 0.00 0.25 10.00 / 10.00 0.29 392
Mupake 2 3,000 10.99 18/09/2008 - 17/09/2009 99.90 99.90 - 0.20 0.10 11.36 / - 119 504
MU3Mb 1,500 1213 15/07/2008 15/07/2008 13/07/2010 99.50 99.50 -0.50 0.42 0.40 148 / 14.73 0.20 841
M.O.P.E. MNnasa 1,000 1225  05/08/2008 05/08/2008 03/08/2010 99.40 98.85 -0.18 -0.18 0.28 1.95 / 15.92 0.25 951
MK 5 1,120 920  20/05/2008 20/05/2008 100.10 100.10 0.00 0.07 7.95 / 7.95 0.07 196
PWMpynn 1,200 11.85  26/06/2008 26/06/2008 26/12/2009 99.40 98.81 0.11 054 179 /1 17.72 0.15 1121
Py6uH 1,200 14/10/2008 13/10/2009 99.85 99.85 0.00 -0.18 -0.07 0.10 / 0.10 1.47 -593
CneuCrpoii 2 2,000 859  22/05/2008 20/05/2010 100.00 100.00 0.00 0.00 0.00 0.32 /0.32 1.98 260
CrpoiiTpatcras 1 3,000 960  25/06/2008 25/06/2008 100.04 100.04 0.00 0.04 0.04 942 /- 0.16 341
CrpoiiTpatcras 2 5,000 849  18/07/2008 13/07/2012 91.00 88.90 -0.05 -5.95 -4.25 11.89 / - 3.16 522
CY-1553 3,000 13.00  20/08/2008 18/02/2009 15/02/2012 100.72 100.72 0.37 0.44 2.73 1 12.36 0.71 610
Cysap-Ka3aHb 900 30/09/2008 31/03/2009 99.85 99.85 -0.02 -0.09 0.16 / 0.16 0.93 578
Catn Mpynn 1,000 1170 20/05/2008 15/05/2012 101.00 100.65 0.13 0.17 0.33 11.76 / 11.76 2.86 795
XMCrpoiipecypc 3,000 13.00 15/10/2008 15/04/2009 13/10/2010 100.10 99.35 0.24 0.17 -0.28 5.53 [ 13.74 0.83 737
LYH2 1,500 10.94 23/07/2008 23/07/2008 20/01/2010 99.75 99.75 0.03 0.10 172 11218 0.22 601
FOCKK 600 13.00 01/07/2008 01/07/2008 100.08 99.90 -0.01 -0.01 13.20 / 13.20 0.17 696
Cmpoumenbcmeo
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RU vs UST& RU vs BRA, spread curve
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Gazprom13 vs Gazprom9 spread
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SOVEREIGN EUROBONDS

Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Netlw Yld YtmMid  Oas Spread Mid ~ Dur Adj Mty Mid Risk Oas Mid
UNITED STATES (AAA/Aaa/AAA)
T4 3/4 12/31/08 475 31/12/2008 24.817TMMM 102.125 102.16 0.02 -0.03 158 -9.621 0.665 0.689
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 103.796875 103.86 0.06 -0.08 211 8.713 1.474 1.563
T45/812/31/11 4.625 31/12/2011 16.131MMM 106.921875 106.98 0.02 -0.28 2.63 0.672 3.348 3.65
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 107.4375 107.50 0.02 -0.19 3.60 9.445 6.96 7.767
T41/2 02/15/36 45 15/02/2036 26.397MMM 100.15625 100.22 0.02 0.16 4.49 7.855 15.655 16.435
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 8 1/4 03/10 8.25 31/03/2010 1.23MMM 104.9560 105.21 -0.01 0.92 5.42 178.2 1.8 1.179
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 144.1055 144.61 -0.05 1.14 5.32 171.2 6.8 10.103
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 178.74 178.99 -0.01 -3.38 5.97 202.09 9.85 18.31
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.001IMMM 114.4374 114.56 -0.03 0.63 5.39 181.4 6.6 7.531
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 99.91 99.97 0.00 0.07 4.38 322.96 0.04 0.04
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 95.82 96.45 0.05 -0.75 4.38 186.70 2.75 2.79
RUSSIA 3 11/14/07 3.00 14/11/2007 .00 #NIAN.A. #NIAN.A. #NIAN.A. #NIAN.A. #N/AN.A. #NIAN Ap #N/AN.A. #NIAN Ap
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 103.97 104.11 0.00 -0.03 484 84.06 1.35 1.47
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 130.38 130.58 -0.06 0.40 419 105.64 5.08 6.70
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 29.9700 30.03 0.00 0.00 191.46 #N/AN Ap 0.5 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 30.0910 30.24 -0.04 -0.25 92.77 #N/AN Ap 1.2 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 30.5140 30.82 0.00 -0.08 56.23 #N/AN Ap 22 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 30.2910 30.69 -0.23 -0.29 38.26 #N/AN Ap 32 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 29.6830 30.16 -0.21 -0.30 29.59 #N/AN Ap 38 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 0.00 0.00 435.24 #N/AN Ap 03 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.005MMM 116.44 116.64 -0.23 -0.35 2.86 88.67 135 158
BRAZIL 11 01/11/12 11.00 11/01/2012 889.689MM 123.03 123.53 -0.08 -0.07 415 155.19 3.06 3.89
BRAZIL10 1/2 07/14 10.50 14/07/2014 794.607MM 128.76 129.26 0.02 -0.23 5.00 192.67 4.69 6.25
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 131.71 131.96 0.16 0.17 6.31 206.35 5.81 8.32
BRAZIL12 3/4 01/20 12.75 15/01/2020 683.215MM 159.14 159.64 -0.04 -0.20 5.72 207.20 712 11.77
BRAZIL10 1/8 05/27 10.13 15/05/2027 2.787TMMM 142.66 143.16 0.15 0.17 6.24 231.00 9.74 1455
BRAZIL 7 1/8 01/37 713 20/01/2037 2.488MMM 112.76 112.96 -0.03 0.07 6.16 188.36 12.82 15.01
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 102.21 102.24 0.00 -0.10 3.67 202.12 0.60 0.63
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 108.62 108.74 0.00 -0.11 375 125.19 2.62 3.09
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 96.61 97.01 0.00 0.00 4.83 70.94 5.42 5.39
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 116.88 117.38 0.00 -0.27 6.00 200.51 10.90 12.98
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.31 106.51 -0.07 -0.21 3.08 129.06 0.95 1.01
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 114.93 115.18 0.03 -0.11 332 109.25 1.95 231
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 116.28 117.04 -0.12 -0.51 5.25 208.40 5.10 6.17
COLOM 7 3/8 01/17 7.38 27/01/2017 1.65MMM 112.15 112.50 -0.04 0.00 5.57 209.54 6.45 7.48
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 118.79 119.55 -0.21 -0.16 6.58 264.03 10.05 12.32
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 148.88 149.38 -0.24 -0.10 6.39 230.01 1113 17.11
COLOM 7 3/8 09/37 7.38 18/09/2037 1.818MMM 110.67 111.26 -0.11 -0.64 6.53 225.70 12.63 14.37
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 949.621MM 105.81 105.87 -0.09 -0.29 2.93 121.26 0.77 0.83
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.137MM 111.42 111.77 -0.08 -0.18 4.10 148.28 3.20 3.66
MEX11 3/8 09/15/16 11.38 15/09/2016 1.69IMMM 145.42 145.67 0.23 0.17 4.73 135.00 5.93 8.82
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 97.80 97.80 -0.13 -0.23 5.76 139.43 8.38 8.40
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 170.04 170.79 0.12 0.17 5.36 145.86 9.60 17.09
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.085MMM 110.86 11171 -0.23 -0.75 5.90 167.03 12.89 14.72
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 3.44 169.28 0.84 0.88
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.05 266.19 2.46 272
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.31 328.47 4.48 5.05
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.68 305.05 6.88 8.87
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.47 261.77 9.15 13.30
PHILIP 6 3/8 01/32 6.38 15/01/2032 1.5MMM 96.00 96.25 0.00 0.00 6.70 257.50 11.69 11.66
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 105.84 105.88 -0.12 -0.03 3.42 160.26 0.98 1.07
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.37 109.44 0.04 -0.06 4.76 207.51 3.47 3.82
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 105.80 105.91 -0.11 0.04 5.36 226.09 4.90 5.38
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 117.30 118.05 0.00 0.48 5.96 244.89 6.41 7.86
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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 109.13 109.88 0.00 -0.50 3.69 184.36 1.03 1.17
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 110.02 110.27 0.00 0.01 5.37 141.65 2.36 2.68
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 115.88 116.63 0.00 -0.13 6.09 307.51 4.40 5.28
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 92.56 92.91 0.00 0.01 6.61 23471 6.62 6.31
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 100.25 101.25 0.00 0.13 6.91 317.23 7.87 8.29
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 102.00 103.00 0.00 0.25 712 32337 9.48 10.02
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 92.06 92.81 0.00 0.06 753 333.15 11.68 11.03
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 6.39 05/08/2009 500MM 101.45 101.95 -0.06 -0.06 5.05 #N/AN Ap 0.27 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 103.07 103.57 0.03 -0.42 5.59 318.92 2.54 2.66
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 106.75 107.25 0.03 -0.60 6.04 309.79 412 457
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 102.17 102.47 -0.11 -0.13 10.21 603.26 2.44 2.78
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 94.64 95.14 -0.03 -0.47 9.58 646.56 4.80 4.62
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 123.25 123.70 0.00 -0.44 9.93 640.81 5.85 7.47
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 7112 71.62 -0.31 -1.89 10.05 632.04 7.63 571
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 80.42 80.67 -0.65 -1.28 10.06 624.23 8.50 6.92
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 92.96 93.35 -1.09 -2.55 10.06 620.68 8.49 8.05
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 92.23 92.33 -1.06 -2.35 10.23 625.91 8.87 8.44
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CORPORATE EUROBONDS

Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YI(:AL'[m Px Bid Px Ask  Chg Net 1d Cr:,stl(\]let '\Dlll:; Q?é Y;;i;zi Rating (S&P/Moody's/Fitch)
RUSSIA
AFKSRU 8 7/8 01/11 AFKSRU Diversified 8.875 28/01/2011 350MM 8.56 737 103.49 103.86 0.02 0.06 237 115 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 00  #N/ANA. #NANA. #NIANA.  #NJANA.  #NIANA. #NIANA. #NJANA. #NJANA
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.11 -4.54 100.25 100.25 0.00 0.00 0.02 -534 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.24 7.36 107.62 107.87 -0.04 0.08 481 438
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.26 5.87 105.89 106.08 -0.01 -0.25 1.15 382 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.45 8.69 97.54 97.64 -0.05 -0.08 5.28 527
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 5.62 5.62 99.95 100.07 -0.03 0.03 4.41 238
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.59 3.83 109.32 109.67 -0.01 -0.03 1.38 164
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.56 6.29 103.07 103.37 0.00 0.36 2.08 232
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.48 6.34 113.38 113.63 -0.03 -0.14 387 334
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.39 7.37 91.70 92.20 0.00 0.12 5.24 330
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.07MMM 7.05 6.92 102.07 102.32 -0.02 0.17 776 358
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 7.39 7.19 116.63 116.88 -0.03 0.60 11.32 345
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 773 5.68 103.41 103.64 0.00 0.12 1.46 349 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.89 4.90 101.41 101.48 -0.01 0.13 0.47 344 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 00  #N/ANA. #NANA #NIANA.  #NJANA.  #NJANA. #N/ANA. #N/ANA. #NJANA
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 7.99 6.20 104.76 105.01 -0.03 0.02 220 399 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.80 721 102.45 102.60 0.03 -0.05 3.14 450
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.94 5.09 102.64 102.85 0.00 0.11 134 299 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.39 5.09 102.72 102.85 -0.01 -0.08 0.78 318
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.63 773 107.09 107.22 -0.04 -0.11 458 476 BE-/B1BE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 774 779 99.35 99.60 -0.02 0.07 5.38 444 -/[BA1/BB
SITFIN 7 7/8 03/09 SITFIN Technology 7.875 02/03/2009 00  #N/ANA. #N/ANA. #N/ANA.  #N/ANA.  #N/ANA. #NANA. #NANA.  #NANA. -/B3/B-
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 00  #N/ANA. #N/ANA. #NJANA.  #NJANA.  #N/ANA. #NANA. #NANA.  #NJANA.
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.90 6.98 99.56 99.81 0.03 0.37 2.79 441 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM .77 8.08 96.42 96.67 -0.05 0.34 5.87 447
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.54 5.48 104.80 104.96 -0.01 -0.14 1.03 351
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.78 6.30 102.69 102.94 0.00 -0.21 1.62 410
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.06 7.10 103.74 103.99 0.03 0.10 2.99 461 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.40 8.57 98.05 98.30 -0.05 -0.02 5.58 518
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.48 4.20 100.25 100.26 0.00 0.00 0.06 199 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.96 10.54 96.13 96.38 0.05 -0.02 5.13 653
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.67 478 104.24 104.45 0.00 -0.17 133 267
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.03 5.33 104.73 104.98 -0.03 0.13 221 311
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 731 7.24 100.27 100.52 -0.02 0.11 4.02 427 /Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.55 8.49 99.17 99.42 0.00 -0.05 5.41 247
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.15 4.48 101.32 101.40 -0.01 0.00 0.48 287 BRe/ARRR
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GAZPRU 6 1/2 09/15 GAZPRU  Financial 65 23/09/2015 MMM 6.73 7.09 96.50 96.75 0.41 0.94 5.72 370 poTmee
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.84 4.64 100.51 100.55 0.00 0.02 0.25 352 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.46 7.89 95.86 96.11 0.00 0.35 5.67 427
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.72 5.88 102.23 102.48 -0.02 0.03 2.28 362 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 7.01 6.60 102.30 102.55 -0.03 0.49 4.07 361
RUSB 7.8 09/28/07 RUSB Financial 7.8 28/09/2007 .00 #N/ANA.  #N/ANA. #N/ANA.  #NJANA.  #N/ANA. #N/ANA. #N/ANA. #N/AN.A.

RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 .00 #N/AN.A.  #N/AN.A. #NIAN.A.  #NJANA.  #NJANA. #N/ANA. #N/ANA. #N/AN.A.

RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.16 11.36 91.84 92.09 -0.01 0.10 214 914

RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.96 11.91 88.99 89.24 0.00 -0.20 5.01 964

SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.21 7.00 100.16 100.41 0.00 0.01 5.30 379 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.78 4.63 101.30 101.39 -0.01 0.06 0.59 300

VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.27 6.48 102.99 103.24 0.03 0.34 3.00 388 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.25 7.14 101.00 101.25 0.00 0.01 5.25 336

VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.64 6.72 94.07 94.32 -0.05 0.29 12.32 369

AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 .00 #NIAN.A.  #N/AN.A. #N/ANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA. #NIAN.A.

IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM #N/AN.A.  #N/AN.A. #NIAN.A.  #NJANA.  #NJANA. #N/ANA. #N/ANA. #N/AN.A.

ARGENTINA

PESAAR 0 06/09/11 PESAAR Energy 5.90125 09/06/2011 87.414MM 6.40 6.95 91.94 92.44 0.00 -0.35 0.10  #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.21 6.18 107.75 107.75 2.38 245 2.77 398 B+/-/-
BRAZIL

PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 .00 #NIAN.A.  #N/AN.A. #N/ANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA. #NIAN.A.

PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.86 3.72 100.17 100.17 -0.06 -0.10 0.03 254

PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.26 3.70 117.92 118.12 0.08 0.36 2.73 79

PETBRA 91/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.67 491 119.03 119.03  #N/AN.A. 2.03 412 195 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.86 532 113.00 113.00 0.25 -0.03 5.06 158

PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 5.99 578 102.25 102.25 -1.30 -0.25 6.52 208

PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.22 6.29 116.00 116.00 #N/AN.A. -3.25 7.08 256

CHINA

CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 5.95 4.34 107.06 107.24 -0.02 -0.08 340 59 AIA2/A
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.67 4.14 100.69 100.69 0.00 -0.06 1.24 64

SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.79 4.50 95.45 95.45 0.00 -0.09 2.49 92

SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.80 4.74 95.57 95.57 0.00 -0.16 3.97 104

SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.75 4.83 93.23 93.23 0.00 -0.21 5.22 101 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.20 4.87 105.31 105.31 0.00 -0.42 8.47 80

SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 451 4.82 84.32 84.32 0.00 -0.62 15.87 81

MEXICO

AMXLMM 4 1/8 03/09 AMXLMM Communications 4.125 01/03/2009 497.75MM 413 431 99.79 99.89 -0.30 0.54 0.81 209

24 anpens 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)
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.69 5.56 100.81 101.31 0.00 0.44 5.43 178
PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 293.675MM 6.07 2.94 100.87 100.96 0.00 -0.05 0.29 64
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 7.62 3.30 103.32 103.44 0.06 0.09 0.73 105 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 7.60 2.95 103.64 103.64 -0.04 -0.12 0.73 133
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.63 6.53 101.43 101.77 0.00 -0.04 1.30 437 -/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. #N/ANA.  #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 8.45 11.65 92.97 93.34 0.02 0.14 1.80 941
BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.64 12.10 82.78 83.28 -0.02 -0.66 4.39 907 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 10.08 11.93 84.08 84.58 -0.03 -0.54 475 860
BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 10.25 10.39 80.24 80.74 -0.04 -1.00 9.11 825
TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #N/AN.A.  #N/AN.A.  #N/ANA. #NJANA. #N/ANA.  #N/ANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.55 6.24 103.60 103.96 0.00 -0.57 137 403
ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 7.92 7.00 102.30 102.80 -0.02 0.00 223 473
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.03 8.50 102.39 102.53 -0.02 -0.20 3.26 584 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 9.10 9.19 98.67 99.17 -0.05 -0.10 5.39 24
VENEZUELA
PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 61.323MM  #N/AN.A.  #N/AN.A. #N/ANA.  #N/ANA. #NJANA. #N/ANA. #N/ANA.  #N/ANA.
PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 618.863MM 7.89 7.56 103.99 104.49 -0.01 1.07 6.27 349 B/B1/CCC
PETROZ 8.37 10/22 PETROZ Energy 8.37 01/10/2022 75MM  #N/ANA.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
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