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Ansamwka cnpagos EMBI HoBas Hepenst Ha (MHAHCOBbIX PbIHKAX BHOBb IPO3UT MOBLILLEHHOM BONATUMBHOCTBIO.
300 300 HacbllweHHoCTb  MakpoakoHomuueckoit  ctatuctukoir  CLUA  GyneT  onmpepensiTb
rnobansHoe HacTpOeHne UHBECTOpoB. Kaabil AeHb ByAeT BbIXOAUTb, KaK MUHUMYM,
250 250 OOVH rOKa3aTerb, C MOMOLbI0 KOTOPOTO MOXHO OLIEHMBATb COCTOSIHUE SKOHOMUKM
CLUA u pucku paclumpenus peueccun. CeropHs ByayT ony6rukoBaHbl AaHHble MO
. . MPOAaKaM Ha MEepBUYHOM PbIHKE XUMbs 3a [ekabpb, KOTOPbIE HE CYMAT PamykHbIX

nepcnekT1B (MporHo3 645 Thic.). Bo BTOpHUK ByayT nomyyeHbl AaHHbIE MO CMpocy Ha
TOBapbl ANUTENBHOTO MONb30BaHUS W [oBepue noTpebuteneit. B cpemy HauGonee

150 150 WHTEPECHbIMK CTaHYT faHHble no BB CLUA B IV kapTane 2007 r., KOHCEHCYC-NPOTHO3
cocTaBnser 1.2% npotuB pocta Ha 4.9% kBapTanom paHee. [auHble no BBI1
100 EMBI+ Poccus crpa EMBI+ Bpasunns cnpajs 100 npegonpenenst pewwerne ®PC no craske B YETBEPT, KOTOPas, Kak OXWAAETCS, CHUINT
EMBI+ cnpaa cTaBky A0 3%. B nATHMUY pbiHkaMm He JacT paccnabutbest Bnok JaHHbIX MO PbIHKY
50 * * * 50 Tpyaa. 3aHATOCTb B HEMPOW3BOACTBEHHOM CEKTOPE MO NPOrHO3aM Bblpocna Ha 65 Tbic.
25.01.2008 04.12.2007 12.10.2007 22.08.2007 B siHBape. My6nukyemble AaHHble, HA Hall B3rnsa, OyayT He MeHee CYLLECTBEHHbI, YeM
Wemouruk: JP Morgan pewerne ®PC no craBkam. ekt OT CHWKEHWS CTOMMOCTM [ONNapoBbIX
3aUMCTBOBaHMA MpOSIBUTCA MWL B CPEOHECPOYHOM NepecnekTuBe, Torga Kak
MaKpoLaHHble Mo3BonAT 0Oonee TOYHO OMPEAENUTb  aKTyanbHOE  COCTOSHUE

HOpManM3OBaHHbIe JNoKanbHblIe A0NroBble UHOEKChI aMepVIKaHCKOVI SKOHOMMUKN.

101%

100% BasoBble aKkTuBbI

CraBkn kasHaveitckux obssatensbcts CLUA 3a npolwepluyo Hegemno CHU3WUMMCL nocne
pewerus ®PC cHuanTb cTaky Ha 75 6.n. OgHako aaxe npu Tekylwewm yposHe fed fund
ctaBku TreasurieS BbIMMAQAT KpaliHe HWU3KUMW. Tekyllas Hefens Ha  pblHke
rocobszatenscte CLUA Oymet onpenenstbCsi 3HAYUMMBIMU - MAKPOIKOHOMUYECKUMM
JaHHbIMKM, a Takke 'mnaHoBbiM" peleHnem ®PC no craBkam. [lOXOQHOCTb 2-METHUX
obsisatenbCeTB cocTaBnset 2.16 (-0.12)%, 10-neTHux — 3.49 (-0.15)%.
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Memoyruk: www. Cbonds.ru

"AnneTuT" MHBECTOPOB K PUCKY HE YCUNWBAETCS, CHUKEHMe CcTaBku GPC He npuBoanT K
NDF RUR/USD, MIBID rate (%) CoKpaleHuio kpeauTHbix cnpspos EM. 3a muHyswyio Hepemio cpsp EMBI Global
yBenuuuncs go 276 (+4)6.n. Poccuiickvne espoobnvraumm Beirnagat aHanoruyHo EM, 3a
VCKNIOYeHMeM Bbinycka Russia'30, KOTOpbIN B KOHLIE HEenu OTCTYNUN OT MakCUMyMOB,

11.0 --%
90 CHW3MBLUMCb MOYTM Ha nondurypsl B LeHe. CyBepeHHbIn cnpag PO 3a Hepento
' pacwwpuncs ao 176 (+6) 6.n.
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MokazaTtenu NUKBUAHOCTH
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JIOKANbHbIN JONTOBOW PbIHOK

NuksnpgHocTb 1 CTaBkK

Mokasatenb pybnesoit NMUKBMLHOCTA CEroaHs YTpoMm cocTasun 827.3 (-142.8) mnpa pyo.
CTpyKTypa NUKBMOHOCTM MPOJOIMKAET W3MEHSATHCA paauKkarbHO: OCTaTkW Ha kopcyetax
cokpatunmck Ao 495.9 (-55.4) mnpg pyb6., a fenosuTtsl 6aHkos B LIb cokpatunmuck o 331.4
(-87.4) mnpg py6. CTaBKku AEHEXHOTO PbIHKA OCTAKOTCA HU3KUMMK: 2-3% NO OLHOAHEBHBIM
MBK. Cromb CyL|eCTBEHHOMY CHWXeHWIO pybneBoit NWUKBUMAHOCTM CNOCOBCTBOBANM
aBAHCOBbIE MNaTeXW MO Hanory Ha npubbinb, MNpoweawmMe B NATHULY.
MepepacnpeaeneHne BromKeTHLIX CPEACTB U (POpMUPOBaHUe cTpaTeruin ByaeT v Bnpedb
cnocobcTBoBaTh pe3komy konebaHuo obuiero nokasatenss nukeugHoct. Cyas no
CHIDKEHMIO OCTATKOB Ha KopcueTax, OCHOBHas yacTb ynnatel HHI yxe coctosnach, a
nepuoz HanoroBbIX NaTeXei AHBAPS MOXHO CYMTATb OKOHYEHHBIM.

Kpusas craBok LIBOR (USD) B naTtHuly nogpocna B cpegHem Ha 9 6.n.; 1M LIBOR
coctasnseT 3.31%, 3M LIBOR - 3.31%, 12M LIBOR - 3.13%. CraBku poccuiickux NDF
MMEIOT CMeyIoLLmMiA BUA: KPATKOCPOYHbIA CErMeHT cocTaBnsieT 5-8%, Gonee AanbHue
CTaBKW He npesbILakT 5-5.5%.

WHBeCTULMM: POKYC Ha NUKBUMOHOCTb

PbIHOK py6]'IEBOFO gonra nepxutca cTabunbHoO, OfHaKo HeonpeaeneHHoCTb BHEeLWHUX
(baKTOPOB W MOCTENEHHOE CHIKEHME pY6J'IeBOI7I JIMKBMOHOCTK TPO3UT WHBECTOpPaM
O4epedHOM BOMHOW pocTa CTaBoK. [lpowefwas Hedens Bblganacb HeOXWgaHHO
BONMATWUNbHOW: HeraTUBHOE ABWKEHWE B MMPOBbIX (DOHOOBbIX MHAEKCOB B Havane Hegenu
npuBeno K npodaxam KpaTkoCPOYHbIX U Hanbornee NUKBUAHbBIX BbINyCKOB. Jnwe B yeTBepr
W NATHWUUY, KOorga rnobanbHble HacTpoeHua Havanu BblpaBHMBATLCA, WHBECTOPbI
NPUHANUCb CKyNaTb Hanbonee HEO0OLUEHEHHbIE BbIMyCKN.

B kopropaTuBHbIX "(uiLKax" OCHOBHasi Mrpa CTpoUnachb Ha Cnekynsuusx. Tak, NoBbiCUB
CTaBKM GOMbLUMHCTBA KPATKOCPOYHBIX BbINYCKOB MEPBOrO  YPOBHS, MHBECTOPbI K
3aBEPLLEHI0 HeAENM HaYanu ckynaTb Haubonee "AelueBble” GeHYMapky.

B cektope O®3 guvHamuka onpefensnach OXWAAHWMEM ayKUMOHOB Ha 25 mnpg pyo.
MuHduHy ynanock 6e3 npemuit pasmecTuTb nuwb nopsiaka 60% OT 3annaHMpoBaHHbIX
0b6bemoB, yto nomorno kpusoi OD3 yaepxatbcs oT Gonee peskoro pocta crasok. ocne
pasveLleHNA TpaauuMOHHas BOMHA CMpoca BbIMWMACh Ha PbIHOK, YTO MO3BOMMNO
BbIGOPOYHLIM ByMaram 3aKpbiTb HEENHO B HEITParbHON 30He.

Ha Tekywen Hegene npolleline HanoroBble NAaTeXW He CAMLLKOM OMpauuny KapTuHy
LeHexXHoro pbiHka. Poct ctaBok MBK, kak u oxupanock, okasancs MUHUMAIbHbIM U He
CNOCOBHbIM OKa3aTb [aBreHne Ha pbiHOK obsizatenbcTB.  OpHako — panbHeliwee
pacnpegenexue GHOIKETHbIX CPEACTB M KPYMHble 3aMMCTBOBAHWS FOCKOMMAHWIA MOryT
CcTaTh onpeaenstoLWMMK Ans pocTa CTaBOK Ha NTOKanbHOM AOMTOBOM PhIHKE.
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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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o 55A2
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Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.

B

17.00

16.50 e
Agiipp 2
°
16.00
15.50 ® Apkapa
.Arpo»Co»os
15.00

@ A3 duHanc
14.50

[ ]
14.00 rOT3K 2

o MocCenbllpom @ ArpoxonayHr

1350 Arpm:a

13.00
.C
1250 @ Cv6 Arp Mpynna 0fIPYKECTBO

12.00 $a3rynﬂﬁ 3

° Pasarynsit 2

11.50 ®Cenpankopm

11.00
10.50
@ Masa 2
10.00
9.50
9.00
8.50
8.00
7.50
® Pycarpo

7.00

6.50

6.00

5.50 Mod. Duration

5.00 - T T
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Py6nesble obnurauun. CTpoutensCcTao.

17.00
16.50
16.00 ® |OCKK
15.50
15.00 @ M.O.P.E.Mnasa
MW3Mb

1450 Cyaap%aaauh L4
14.00

° Catn Mpynn
13.50

.AﬂahHMfKDOMVIp ®uHaHe 2

13.00
12.50

[

[esenonment-tOr

12.00

® Py o LYH2
11.50 Kamckas ponvHa 3 - @

11.00 ° Kocmoc dutanc

Mupakc 1
10.50

° [
10.00 NICP Mnesct 1

[ ]
9.50 MUK 5 [nasMocCrpoit 2
[ ]

900 - ncPe

[ J
CrpoitTpaHclas 1
8.50 @ MeTpoctpon

8.00
750
7.00
6.50
6.00
5.50

5.00 .

Ok uHaHC

° [IKC ®XC PB

Py Mwupakc 2

JICP WHesct 2 eJICP

.AuaMaHT 2

O \l-YupycTpus
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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 103.18 103.12 0.04 -0.05 583 /- 176

003 25058 40,655 630  30/01/2008 30/04/2008 100.49 100.44 0.01 0.26 453 /- 0.24

003 25059 40,821 610  23/04/2008 19/01/2011 100.50 100.30 0.10 6.09 / - 2.59

003 25060 40,734 580  30/01/2008 29/04/2009 100.30 100.20 -0.10 0.75 571 /- 1.14

003 25061 42,513 580  06/02/2008 05/05/2010 100.10 99.80 595 / - 2.00

003 26198 42,117 600  03/11/2008 02/11/2012 99.20 98.61 075 -0.10 6.26 / - 3.98

003 26199 39,991 610  16/04/2008 11/07/2012 100.10 99.80 6.25 / - 3.70

003 27026 16,000 700  12/03/2008 11/03/2009 100.60 100.30 -0.13 581 /- 1.02

003 46001 60,000 1000  12/03/2008 10/09/2008 102.04 101.98 -0.04 6.82 /- 0.56

003 46002 62,000 900  13/02/2008 08/08/2012 108.40 107.30 -0.75 6.45 / - 351

003 46003 37,298 1000  16/07/2008 14/07/2010 108.00 107.50 -0.25 6.64 / - 2.11

003 46012 40,000 121 01/10/2008 05/09/2029 7254 72.54 0.01 -0.46 0.29 6.78 / - 13.42

003 46014 58,290 900  12/03/2008 29/08/2018 108.10 107.78 0.24 657 / - 6.82

003 46017 79,995 800  13/02/2008 03/08/2016 106.00 105.78 -0.31 6.29 / - 5.97

003 46018 128,855 900  12/03/2008 24/11/2021 110.19 110.14 0.07 -0.28 6.49 / - 8.12

003 46020 85,007 690  13/02/2008 06/02/2036 102.15 102.06 -0.30 -0.50 6.84 /- 11.60

003 46021 61,428 750  20/02/2008 08/08/2018 100.00 99.70 6.31 /- 7.00

Mockea

Mocksa 29 5,000 10.00  05/06/2008 05/06/2008 101.50 101.10 0.29 -0.40 -0.50 6.27 / - 0.33 37
Mocksa 36 4,000 10.00  16/06/2008 16/12/2008 105.95 102.00 -1.69 -1.05 540 / - 0.84 -61
Mocksa 38 5,000 10.00  26/06/2008 26/12/2010 110.25 110.25 -0.08 -0.95 6.19 / - 2.44 11
Mocksa 39 5,000 10.00 21/07/2008 21/07/2014 106.95 106.95 - -1.05 -1.58 6.69 / - 4.85 41
Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 105.80 105.80 0.00 0.00 241 599 /- 2.08 -10
Mocksa 43 5,000 10.00 17/02/2008 17/05/2008 101.00 101.00 -3.19 -3.19 -0.75 6.78 / - 0.28 87
Mocksa 44 20,000 10.00 24]06/2008 24]06/2015 107.00 107.00 0.09 -0.75 6.68 / - 5.35 38
Mocksa 47 10,000 10.00 28/04/2008 28/04/2009 104.00 104.00 0.00 0.00 -0.25 559 / - 1.13 -45
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 101.43 101.43 -0.57 -0.57 8.85 /- 157 266
BalukoprocTtaH 5 1,000 8.02 07/05/2008 04/11/2009 102.00 100.01 -0.05 -0.05 -0.26 753 /- 1.55 140
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 101.49 100.81 0.25 -0.20 -0.85 883 /- 0.24

Benoropoackas 06n. 3 2,000 8.38 15/02/2008 10/11/2010 99.95 99.00 0.48 0.46 -0.47 887 /- 2.28

Benoropoackas o6n. 4 1,020 7.88 23/04/2008 19/10/2011 98.50 98.50 0.00 -0.49 -0.49 8.62 / - 3.00 238
Bonrorpap 1 450 9.20 17/04/2008 17/07/2008 100.00 100.00 0.00 -0.60 -0.60 952 / - 0.42 348
Bonrorpap 2 600 9.65 20/03/2008 2171212009 101.00 99.90 -0.05 -0.54 -0.54 932 /- 1.60 311
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 99.29 98.30 0.38 0.38 0.05 887 /- 1.95 268
Bonrorpapckas o6n. 261 700 11.00 19/06/2008 17/06/2010 101.44 101.25 -0.10 0.23 -0.10 8.86 / - 0.77

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 102.40 101.60 -0.30 -0.22 -0.50 - /-

BopoHexckas 06n. 2 500 12.00 17/06/2008 18/06/2009 104.74 100.15 -1.56 -1.86 -2.56 1030 / - 121 407
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

BopoHexckasi obn. 3 500 10.25 30/06/2008 27/06/2011 103.94 100.00 -1.93 -1.93 -11.88 9.78 | - 271 345
VBaHoBcKas 06 1,000 9.00 12/02/2008 09/11/2010 99.99 99.50 0.09 0.09 -0.26 9.15 / - 2.25 305
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.10 99.30 0.21 0.21 0.21 8.06 / - 0.67 222
WpkyTckas obn. 311 1,500 9.00 20/03/2008 17/12/2009 100.40 99.70 -0.15 -0.65 -0.05 8.66 / - 161 265
MpkyTckas obn. 313 3,000 7.75 26/03/2008 24/11/2010 98.80 98.10 0.00 -0.05 -0.25 8.54 | - 1.29 -230
WpkyTckas obn. 314 1,200 8.25 21/05/2008 26/05/2010 99.25 99.25 0.45 -0.10 8.35 /- 1.13

KasaHb 3 2,300 9.32 27/02/2008 29/08/2009 100.00 100.00 0.10 -0.24 8.24 | - 137 209
Kanyxckas o6n. 2 1,300 8.60 03/03/2008 29/08/2011 99.21 98.00 - -0.80 -1.90 9.23 / - 2.83 310
Kapenus 500 8.15 09/06/2008 02/06/2010 100.90 100.90 1.70 1.70 1.70 755 [ - 2.01 43
Kuposckas o6n. 1 400 8.39 21/03/2008 22/12/2008 99.90 99.90 0.00 -0.20 -0.27 8.50 / - 0.79 271
Kuposckas 06n. 2 600 8.45 27/03/2008 24/09/2009 100.09 99.50 -0.29 -0.29 -0.30 8.86 / - 143 277
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 101.20 101.20 0.00 0.00 0.00 8.30 /- 0.71 221
Komn 6 700 12.50 14/04/2008 14/10/2010 108.04 108.04 0.00 -0.66 -0.36 8.23 / - 2.16 207
Komn 7 1,000 10.00 23/05/2008 22/11/2013 105.20 104.65 -1.08 -1.17 7.79 [ - 4.27 148
Komn 8 1,000 9.00 05/03/2008 03/12/2015 100.30 95.00 -0.40 -2.86 7.58 [ - 5.12

Koctpomckas o6r. 4 800 11.00 11/03/2008 11/03/2008 100.49 100.40 0.10 -0.11 731 /- 0.11 139
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 100.00 100.00 0.00 0.17 -0.25 761 /- 0.66 157
KpacHosipckuii kpait 3 3,000 6.00 02/04/2008 01/10/2008 100.03 99.73 - -0.15 -0.05 6.26 / - 0.63 27
KypraHckasi o6n. 500 9.25 17/03/2008 17/12/2009 99.70 99.50 -0.10 -0.10 -0.90 9.82 /- 1.58 359
JleHuHrpagickasi obn. 2 800 14.01 11/06/2008 08/12/2010 117.00 115.00 1.00 0.25 -0.90 782 /- 2.28 168
JleHuHrpagckasi obn. 3 1,300 12.50 13/06/2008 05/12/2014 122.25 122.25 0.00 -2.25 -1.76 799 /- 4.61 167
Jiunevkas o6n. 4 1,500 7.95 22/07/2008 19/07/2011 98.00 98.00 -1.90 -2.38 8.81 /- 2.84 284
MarapaH 450 11.00 17/03/2008 15/09/2008 100.80 100.80 -1.00 -1.00 10.02 / - 0.56 389
Mapwit 3n 500 8.25  21/02/2008 23/05/2009 98.70 98.70 0.00 0.00 175 964 / - 113 344
Mockosckas 061, 4 9,600 11.00  22/04/2008 21/04/2009 105.15 105.15 -0.85 -0.64 6.77 / - 1.09 69
Mockosckas 0611. 5 12,000 1000  01/04/2008 30/03/2010 106.55 106.55 -0.05 -0.23 6.81 /- 1.83 70
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 106.00 106.00 0.25 -0.21 701 /- 2.64 88
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 104.95 104.70 -0.01 0.23 -0.54 715/ - 463 86
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 101.20 101.20 0.00 -0.46 770 / - 0.50 197
Huxeropogckasi 6. 3 2,000 845  24/04/2008 20/10/2011 100.89 100.89 -0.11 -0.74 7.94 | - 2.98 176
HoBocu6mpck 3 1,000 1200  13/07/2008 14/07/2009 106.03 106.03 0.03 -0.99 7.70 / - 1.28 157
HoBocu6mpck 4 1,500 860  25/03/2008 24/06/2010 101.10 100.40 0.05 -0.35 8.36 / - 2.02 219
HoBocu6upcxast o61. 3 2,500 800  18/03/2008 15/12/2009 100.45 100.45 0.05 -0.44 7.70 / - 1.63 149
HoruHck 2 500 1025 22/02/2008 21/08/2009 95.00 95.00 -10.03 -10.03 14.38 | - 124 792
OpexoBo-3yeso 160 1150  21/03/2008 20/06/2008 100.00 100.00 0.00 0.00 0.00 11.98 / - 0.35 583
MeHaeHckast 061, 800 945  13/04/2008 13/10/2009 101.75 101.25 0.10 -3.50 8.74 | - 147 230
Camapckasi 061, 2 2,000 6.82  13/03/2008 09/09/2010 97.80 97.80 0.00 0.00 -0.25 798 /- 2.22 183
Camapckasi o61. 3 4,500 760  14/02/2008 11/08/2011 100.95 100.95 - 045 -0.10 749 /- 2.88 132
Camapckasi o6n. 4 5,000 6.98  26/03/2008 20/06/2012 97.50 97.50 -0.24 -0.50 -0.79 7.88 / - 351 163
Caxa (Skyus) 3 560 12.00  18/03/2008 17/06/2008 101.80 101.80 0.00 0.10 -0.50 741 ] - 0.35 147
Caxa (SkyTus) 6 2,000 10.00  14/02/2008 13/05/2010 103.20 102.96 0.16 -0.67 -0.92 8.78 | - 1.88 212
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

Caxa (Akytua) 7 2,500 7.95 17/04/2008 11/04/2013 101.19 100.75 0.42 0.42 -0.58 7.95 /- 3.99 167
Tambosckas 06n. 400 8.00 27/03/2008 27/09/2008 100.40 100.40 -0.60 -0.60 -0.60 7.58 I - 0.61 154
Tsepckas 06n. 3 800 7.95 01/03/2008 30/11/2008 99.50 99.50 0.71 -0.71 -0.70 8.85 /- 0.75

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 98.60 98.10 0.25 -0.02 0.25 759 [ - 157 242
Tomckas 06n. 4 1,001 7.00 26/06/2008 26/12/2011 98.30 97.81 -0.11 -0.11 -0.10 772 1 - 3.22 189
Tynbckasi 06n. 1,500 8.50 27/03/2008 28/06/2009 101.00 101.00 - 0.25 0.43 7.97 | - 1.24 184
Yomyptus 1 1,000 8.20 27/06/2008 27/12/2008 99.74 99.74 0.05 0.54 -0.16 8.67 / - 0.82 254
Yomyptus 2 1,500 8.40 17/07/2008 15/07/2012 98.85 98.85 -0.05 0.45 -0.39 8.90 / - 349 261
Ypa 4 500 10.03 03/06/2008 03/06/2008 100.75 100.45 0.30 0.05 -0.10 835 /- 0.32 238
Ya 5 500 8.40 20/06/2008 18/12/2009 99.95 98.50 -0.78 -0.78 -0.78 9.04 /- 1.63 285
Xabaposck 6 1,000 7.50 24/05/2008 24/11/2009 99.75 99.75 -0.14 -0.14 751 /- 1.60 172
XMAO 5 3,000 12.00 27/05/2008 27/05/2008 101.70 101.70 0.00 -0.20 -1.30 6.73 / - 0.31

Yysawums 4 750 12.33 27/03/2008 27/03/2009 104.85 104.85 - -0.18 -0.35 8.01 / - 1.00 189
Yysawms 5 1,000 7.85 05/06/2008 05/06/2011 100.00 96.00 -1.30 -2.70 -2.45 872 /- 2.76 252
Yysaiums 6 1,000 7.99 22/04/2008 17/04/2012 98.00 98.00 0.00 -0.95 -0.81 839 /- 3.35 213
AHAO 1,800 10.00 05/02/2008 03/08/2008 101.50 101.50 0.00 -0.13 -1.00 710 /- 0.46 111
fApocnasnb 400 9.00 18/03/2008 17/12/2009 99.50 98.70 -0.40 -0.40 -0.60 9.71 /- 117 223
fApocnasckas 061, 4 1,000 10.50 25/05/2008 26/05/2009 102.15 102.15 -0.85 0.75 853 / - 1.16 238
fApocnasckas 06r1. 5 500 7.50 30/06/2008 30/12/2008 100.00 99.50 0.35 0.49 793 /- 0.84 183
fApocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 97.99 97.70 -0.16 -0.99 8.00 / - 2.66 233
fApocnasckas 06r. 7 3,500 8.00 01/04/2008 30/03/2010 98.95 98.95 0.00 0.20 -0.30 8.22 / - 1.85 216
Tonnueo u sHepeemuka

AnbsiHc HK 3,000 8.92 19/03/2008 16/09/2009 14/09/2011 98.00 98.00 -0.35 -0.77 4.87 110.53 137 428
ACIN3K 1,500 1200 02/04/2008 01/10/2008 31/03/2010 95.90 93.12 -1.49 141 -1.50 6.82 / 22.58 0.55 1556
BaLukupaHepro 3 1,500 830  24/03/2008 19/03/2009 09/03/2011 99.50 99.00 344 1931 1.00 302
laanpom A4 5,000 822  13/02/2008 10/02/2010 103.40 103.10 - - 6.60 / - 174 48
raanpom A6 5,000 6.95  07/02/2008 06/08/2009 100.40 100.40 0.10 -0.15 6.78 / - 1.34 68
laanpom A7 5,000 6.79  01/05/2008 29/10/2009 100.30 100.30 0.10 0.10 6.71 /- 155 60
laanpom A8 5,000 700  01/05/2008 27/10/2011 100.50 100.20 7.01 /- 3.09 83
laanpom A9 5,000 723 20/02/2008 1210212014 101.50 101.20 7.07 /- 454 79
TuapoOrk 5,000 810  02/07/2008 29/06/2011 102.50 102.00 - - 7.48 | - 2.83

rT-To4 3 1,500 1045  18/04/2008 18/04/2008 100.15 100.15 0.35 0.25 9.84 / 9.84 0.20 378
rT-ToU 4 2,000 1071 05/03/2008 - 02/09/2009 99.50 99.50 - 1.10 0.50 11.35 / - 1.30 506
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 99.00 99.00 0.49 0.49 -0.02 5.14 [ 9.46 1.82 325
Ky6aHbaHepro 3,000 785  23/07/2008 21/07/2010 99.10 99.10 0.00 -0.20 -0.25 8.43 / - 2.12 244
Kyi6biluesasot 2 2,000 880  07/03/2008 04/03/2011 99.40 99.40 0.00 0.10 0.65 9.22 /- 2.46 302
TNewarepro 2 3,000 854  01/02/2008 27/01/2012 98.50 98.50 0.00 -0.50 0.35 9.20 /- 3.05 291
TNewarepro 3 3,000 8.02  23/04/2008 18/04/2012 97.36 97.36 0.00 0.01 -0.19 897 /- 3.29 268
nyKoun 2 6,000 725  20/05/2008 17/11/2009 100.40 100.40 0.00 0.00 -0.19 712 1712 159 101
nyKoun 3 8,000 710  12/06/2008 08/12/2011 100.55 100.25 710 / - 3.19 91
nyKoun 4 6,000 740 12/06/2008 - 05/12/2013 101.90 101.60 715 / - 451 88
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 100.45 100.45 0.00 0.46 0.26 7117737 1.42 133
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Tonnueo u 3Hepeemuka

MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 100.00 100.00 -0.05 -0.28 423 17.79 3.22 157
MO3CK 6,000 805  11/03/2008 06/09/2011 99.40 98.90 8.50 / - 2.87 228
orK 2 5,000 7.70  03/07/2008 - 07/07/2010 99.50 99.50 1.99 0.00 0.65 8.08 /- 2.09 193
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 99.25 99.25 0.25 048 381 /814 1.45 199
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 99.00 99.00 0.00 -0.15 -0.16 4.47 1820 1.90 204
MepMaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 99.50 98.50 - - 491 /881 1.97 263
PyccHedTb 7,000 925  13/06/2008 12/12/2008 10/12/2010 88.11 88.11 - -1.15 -4.61 7.88 / 26.76 0.67 1926
CanasatHedTeOprCuTHes 3,000 10.00  13/05/2008 - 10/11/2009 102.98 102.50 -0.07 0.14 0.14 8.48 | 8.48 152 231
CaxaTpanHedrela3 1,500 11.90  04/06/2008 04/06/2008 02/12/2009 100.04 100.04 0.00 -0.14 -0.73 229 /12.02 031 584
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 99.49 99.49 0.00 0.00 -0.51 3.14 / 8.16 154 201
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.15 100.15 0.00 0.00 2.50 842 /- 0.11 246
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 100.15 100.15 0.00 0.00 0.00 284 /781 181 167
K 4 5,000 760  05/06/2008 04/06/2009 31/05/2012 99.00 99.00 -0.01 -0.05 -0.40 2.72 | 856 1.19 242
K6 2,000 740 26/02/2008 - 21/02/2012 99.92 99.92 0.00 0.11 0.05 0.16 / 0.16 3.99 263
K8 3,500 800  15/05/2008 03/06/2008 10/05/2012 99.90 99.35 0.18 -0.11 -0.07 262 /9.28 0.32 324
K 10 3,000 760  19/06/2008 - 17/06/2010 100.20 100.20 0.00 0.00 0.00 7.64 /764 2.05

TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 96.91 96.91 0.00 -1.08 -3.99 511 /951 1.82 329
Yensibarepro 600 840  15/05/2008 15/05/2008 13/05/2010 100.00 100.00 0.00 -0.15 -0.15 1.10 / 8.50 0.27 250
OHeprocTpot 1,500 950  23/05/2008 21/11/2008 20/05/2011 98.60 98.60 0.10 -1.35 -1.30 2.89 / 11.62 0.71 539
OHeproLeHTp 3,000 930  10/07/2008 09/01/2009 11/07/2010 100.00 100.00 0.00 -0.02 0.00 572 /951 085 335
SIkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 98.50 97.50 2.98 /10.78 0.96 455
OCKE3C 2 7,000 825  24/06/2008 22/06/2010 102.85 102.55 713 /- 2.07 100
®CKE3C3 7,000 7.10 13/06/2008 12/12/2008 100.20 100.20 0.05 -0.04 6.96 / - 0.80 91
®CKEJC 4 6,000 7.30 10/04/2008 06/10/2011 100.95 100.65 717 [ - 3.02 99
®CKE3C 5 5,000 7.20 03/06/2008 01/12/2009 100.40 100.10 717 [ - 1.63 105
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 100.39 100.10 - -0.10 -0.16 9.77 [ - 0.93 358
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.05 99.05 0.00 -0.05 0.00 9.89 /- 1.70 365
BenoH 1 1,500 9.10 04/06/2008 - 03/06/2009 100.00 100.00 0.18 0.22 0.11 929 / - 1.18 311
BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 99.95 99.95 0.85 0.30 0.20 3.80 /9.49 1.33 329
3onoto Cenuraapa 1 500 13.00 25/06/2008 25/06/2008 21/12/2011 99.94 99.94 0.00 0.94 0.06 141 /1351 0.36 724
3onoto Cenuraapa 2 300 01/04/2008 30/06/2009 28/06/2011 100.00 100.00 0.00 0.00 0.00 / 0.00 3.42 577
Koke 1 3,000 8.95 17/07/2008 - 16/07/2009 99.50 98.80 0.35 -0.35 981 /- 1.28 360
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 98.85 98.85 0.00 0.34 -0.05 5.09 /951 177 330
MarneauT 1 1,500 8.25 19/06/2008 18/12/2008 98.96 98.35 - 0.16 -0.07 10.09 / 10.09 0.79 391
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 96.95 96.70 0.38 0.33 0.08 9.34 /- 3.20 303
MAWP VHesct 3 2,000 1115 02/04/2008 - 01/04/2009 98.00 98.00 0.00 -1.50 -1.13 1343 / - 0.97 792
Makem 'pynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 100.00 100.00 0.40 0.17 155 /14.10 0.11 782
Metsasop M. Ceposa 2,000 8.75 29/02/2008 - 2710212009 96.90 96.90 0.00 0.00 -1.10 1221 /- 091 590
Meuen 2 5,000 8.40 18/06/2008 16/06/2010 12/06/2013 101.65 101.65 -0.23 -0.35 361 /777 2.04 163
HuxHe-TleHckoe 1 550 19/06/2008 18/06/2009 99.48 99.48 0.61 -0.02 0.38 /0.38 138 -561
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Memannypeus

HuxHe-TNerckoe 2 400 1175  08/07/2008 - 08/07/2008 99.00 99.00 0.00 0.00 0.79 14.61 /| 14.61 0.39 826
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 100.00 100.00 - 0.99 -0.30 231 /1261 0.56 635
HCMM3 1,000 1.00  19/05/2008 19/05/2008 97.00 90.11 -1.45 -1.45 -1.45 25.44 | 25.44 0.28 1818
OMK 3,000 920  12/06/2008 12/06/2008 100.45 100.10 -0.23 -0.13 -0.13 8.55 / - 0.35 257
PMK ®uaHc 3,000 8.75  08/04/2008 06/04/2010 97.75 97.00 -0.22 -1.63 -1.38 10.36 / - 1.80 410
PycAn 3 6,000 720 21/03/2008 - 21/09/2008 99.68 99.68 0.00 0.27 0.58 784 /- 0.59 180
Cao6oaHbIit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 98.65 98.65 0.00 0.00 -1.07 347 11373 0.70 738
TMK 2 5,000 795  19/02/2008 15/02/2011 100.05 100.05 -0.05 -0.08 0.14 /0.14 2.93 115
TMK 3 3,000 760  25/03/2008 24/03/2009 - - - #NIANA. | #NJANA. |-

Xaitnerz Fong 750 1275 02/04/2008 - 02/04/2008 100.20 100.20 -0.55 -0.11 12.06 / 12.06 0.16 589
yTn3 3,000 950  18/06/2008 18/06/2008 16/06/2010 100.45 100.45 -0.24 0.04 1.38 / 8.43 0.36 242
lTpoMbiwneHHOCMb

AsToBa33 5,000 770 24/06/2008 - 22/06/2010 100.00 99.90 0.15 0.35 0.26 7.87 1 7.87 2.06 172
AsToBas4 5,000 780  27/05/2008 26/05/2009 20/05/2014 100.00 99.60 050 0.50 -0.15 175 / 8.11 1.18 198
AsTonpu6op 500 1320 30/04/2008 - 29/04/2009 99.00 98.10 -0.25 -0.25 14.98 / 14.98 1.01 850
ApHect 600 9.60  23/04/2008 23/04/2008 29/04/2009 99.80 99.00 0.40 0.40 0.40 2.32 11247 0.21 629
BaronMalu 1 300 1350  19/06/2008 19/06/2008 100.00 100.00 - -0.70 -1.00 13.85 / 13.85 0.34 756
BaronMaLu 2 1,000 11.00  18/06/2008 15/12/2010 99.71 99.71 0.00 0.71 0.26 162 /- 2.70 -437
BKM 1,000 9.75  04/06/2008 - 04/06/2008 99.90 99.10 -0.50 -0.50 0.30 11.47 | 11.47 0.32 533
BMY 1,500 11.00  24/06/2008 23/12/2008 2211212009 98.80 98.80 -1.00 -1.20 -1.30 6.15 / 12.80 0.78 648
BonrabypMatu 600 14.00  09/04/2008 08/10/2008 100.20 100.20 0.20 -0.05 14.07 / 14.07 0.58 771
BocTokuemeHT 800 11.00  22/05/2008 19/11/2009 100.17 100.17 0.01 0.01 3.17 1117 / 11.17 1.49 488
rA3 5,000 849  12/02/2008 - 08/02/2011 100.00 100.00 - 0.10 -0.08 012 /0.12 291 250
TmapoMawCepsuc 1,000 9.90 27105/2008 27105/2008 24]11/2009 99.89 99.89 0.39 0.84 0.54 1.88 /10.42 0.30 433
I'C Cyxoro 5,000 7.85 27103/2008 24]09/2009 26/03/2017 98.40 98.40 0.00 -0.60 -0.60 1.71 1 9.09 1.42 292
[Tloporobyx 900 8.60 11/06/2008 11/06/2008 100.00 100.00 -0.45 -0.45 -0.45 8.73 /873 0.34 271
EMK 1,000 9.35 03/04/2008 02/10/2008 100.10 100.10 0.00 0.00 9.37 1937 0.60 326
MxMaww 2 1,000 13.35 17/06/2008 17/06/2008 100.27 100.27 -0.09 0.07 1291 /12.91 0.34 668
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 101.45 101.45 -0.13 -1.12 8.28 / - 2.16 212
Nckntumuement 2 500 12.50 06/02/2008 - 05/11/2008 100.40 100.40 0.00 -0.20 -0.10 12.49 [ 12.49 0.65 621
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 99.85 99.85 - -0.05 -0.10 217 /885 0.57 278
Kuposckuit 3-1 1,500 9.20 26/03/2008 24]09/2008 24]03/2010 99.70 99.70 0.01 0.01 0.01 3.04 /988 0.58 376
KM3 dunaHe 2,000 9.50 12/06/2008 12/06/2008 10/06/2010 99.90 99.50 0.11 0.11 -0.20 1.65 /10.54 0.34 444
KMo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 98.80 98.80 0.00 0.00 0.30 3.46 /1158 0.55 539
KpuorenMauw 1 500 9.75 08/04/2008 - 08/07/2008 99.80 99.80 0.00 -0.01 -0.01 10.60 / 10.60 0.40 449
KpuorenMauw 2 1,000 11.20 17/06/2008 17/06/2008 15/12/2009 99.50 99.50 0.00 -0.50 -0.26 2.63 /12.88 0.34 665
JIOMO 3 1,000 12.50 14/03/2008 09/10/2008 05/09/2009 98.81 98.81 0.01 -0.44 5.81 /13.33 0.58 212
Mapuitckuit HN3 1 800 11.10 17/06/2008 - 16/12/2008 97.90 97.90 - -0.40 -1.10 1413 / 14.13 0.75 773
Mapwuitckuin HM3 2 1,500 12.00 19/06/2008 19/06/2008 16/12/2010 99.01 99.01 0.00 0.01 -0.85 2.03 /1513 0.34 876
Metap ®uHaHc 500 12.95 12/06/2008 12/06/2008 10/06/2010 99.50 97.60 1.00 1.00 -1.45 275 117.71 0.33 1116
Mul 1 1,000 7.85 04/06/2008 03/06/2009 100.00 100.00 0.00 0.00 2.50 7.99 /7.99 1.20 187
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MpombiwneHHocmsb

Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 99.90 99.90 0.00 0.35 0.80 032 /9.84 0.11 379
Mortosun. 3aBogb! 1,500 940  24/07/2008 22/01/2009 99.00 99.00 -1.04 0.81 10.77 1 10.77 0.87 454
MotopoCtpourtens 1 800 10.00  20/03/2008 - 19/03/2009 99.92 94.10 - 3.01 0.65 1329 / 13.29 0.97 692
MotopoCTpourtens 2 1,000 10.00  17/07/2008 15/01/2009 15/07/2010 99.00 99.00 -0.50 -0.50 -0.74 454 | 11.42 0.85 517
HE Petan 1,000 990  11/06/2008 10/12/2008 09/12/2009 97.10 97.10 0.00 0.00 -2.65 6.52 / 13.97 0.74 759
HukocXvm 2 1,500 1125 14/02/2008 - 20/08/2009 98.50 98.50 - 0.22 -0.23 12.90 / 12.90 1.26 653
Huron 2 2,200 11.75  17/06/2008 17/06/2008 15/12/2009 99.07 99.07 0.00 0.02 -0.03 12.68 / 13.32 0.34 707
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 101.07 101.07 0.00 0.00 -0.93 2.66 /9.18 1.01 302
Hadpue 2 1,000 1020 18/06/2008 18/06/2008 16/12/2009 99.90 99.55 0.17 0.17 -0.18 2.30 /1118 0.35 504
O3HA 500 1050  10/06/2008 09/12/2008 08/12/2009 99.00 99.00 -0.25 -0.25 0.00 5.66 / 12.06 0.75 579
OM3 4 900 28/02/2008 - 26/02/2009 90.00 90.00 0.60 0.60 0.05 10.23 / 10.23 0.98 402
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 101.20 101.20 0.40 0.40 0.28 372 /813 1.36 199
MexaTskMpomMApmaTypa 500 1250  14/05/2008 12/11/2008 11/11/2009 99.61 99.61 0.00 -0.14 -0.09 6.00 / 13.39 0.67 706
MeHonnake 1,500 1125  19/06/2008 19/06/2008 17/12/2009 99.34 99.34 0.00 0.14 -0.12 2.76 /1337 0.35 712
nv3 1,200 960  22/04/2008 21/07/2009 99.60 98.80 0.40 0.40 -0.41 3.80 / 3.80 1.38 222
MpomTpakTop 1 1,500 920  03/07/2008 - 03/07/2008 100.05 100.05 0.05 0.14 9.25 /9.25 0.39 320
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 100.70 100.70 - -0.45 -0.80 509 / 10.54 1.43 429
MpoToH GuHaHe 1,000 850  17/06/2008 16/12/2008 12/06/2012 100.22 100.22 0.00 0.00 0.00 172 /839 0.80 229
POCCKAT 1,200 1030 23/07/2008 21/01/2009 21/07/2010 97.50 97.25 0.28 -0.14 -151 547 | 13.67 0.85 728
PoctBepron 800 27/05/2008 - 26/05/2009 99.90 99.90 0.00 0.00 -0.10 0.08 / 0.08 133 -590
Pbi6uHCKKaBens 1,000 10.75  04/03/2008 04/03/2008 28/02/2012 100.07 100.07 0.00 0.07 -0.23 0.24 /1032 0.09 425
CanasatCrexro 1 750 1160 25/03/2008 25/03/2008 100.25 99.85 -0.55 -0.45 11.35 / 11.35 0.14 522
CanasatCrexro 2 1,200 1050 30/04/2008 28/10/2009 100.00 99.00 0.50 0.50 0.50 11.09 / 11.09 1.45 481
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 105.14 99.74 - 2,71 244 6.71 [ -6.71 0.19 -1266
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 98.00 98.00 -1.50 -1.65 -1.65 0.94 / 25.07 0.12 1696
CatypH HMO 3 3,500 8.75 07/06/2008 06/12/2008 06/06/2014 98.25 98.25 0.00 0.02 -0.48 152 /1121 0.75 493
Cesepcranb AsTo 1 1,500 8.00 24107/2008 - 21/01/2010 100.02 100.02 - -0.48 -0.68 8.15 / 8.15 1.73 199
Cesepcranb AsTo 2 3,000 7.70 23/07/2008 21/07/2010 17/07/2013 97.25 97.25 0.00 -0.55 0.73 433 /9.16 211 297
CeBkabenb 2 1,000 1.00 - 03/03/2008 28/11/2008 98.50 98.50 0.00 -1.50 -1.50 - /- -

CeBkabenb 3 1,500 11.25 01/04/2008 27/03/2012 98.80 98.80 -0.33 -1.20 -1.60 1213 /- 2.99 570
Cubupckmit LieMeRT 800 9.70 12/06/2008 - 12/06/2008 102.05 102.05 0.00 1.95 2.05 412 [ 412 0.36 -177
Cubyp 1,500 7.70 08/05/2008 05/11/2009 01/11/2012 99.49 99.49 0.00 0.00 -0.51 314 /816 154 201
CHX3 1,000 12.00 01/04/2008 29/09/2009 97.70 97.00 0.35 0.35 -0.05 14.28 | 14.28 132 782
COK-AsToKOMN. 1,100 12.00 2410412008 - 24]04/2008 100.24 100.24 0.24 0.09 11.08 / 11.08 0.22 496
TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 98.10 97.85 0.04 0.17 2.89 /12.20 0.54 598
B3 1,000 9.25 20/06/2008 20/06/2008 18/06/2010 100.15 99.20 -0.42 -0.33 -0.27 170 /10.31 0.36 422
TeHsop 500 12.20 20/05/2008 20/05/2008 17/11/2009 99.25 98.33 0.29 0.71 2.84 116.83 0.27 1035
TepHa 1 500 17/06/2008 16/12/2008 100.18 100.18 118 118 -0.20 /-0.20 0.89 -614
TepHa 2 1,500 12.00 09/05/2008 - 04/11/2011 99.50 99.50 0.00 0.00 0.00 273 1273 3.30 -336
TexHoHukonb 1 1,500 10.00 14/05/2008 14]05/2008 11/11/2009 99.30 99.15 0.14 0.03 212 1 13.04 0.26 682
TexHoHukonb 2 3,000 9.70 13/03/2008 10/09/2009 07/03/2012 96.75 96.25 0.40 -0.05 -0.30 5.07 /12,50 1.32 615
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TpancMaw 2 4,000 8.60  14/02/2008 1210212009 10/02/2011 99.45 99.45 0.00 0.05 0.13 3.27 1937 0.90 320
YMMO 2 4,000 950  19/06/2008 19/06/2008 17/12/2009 99.85 99.85 0.00 0.08 -0.09 2.09 /10.09 0.36 401
YHUKYM 1,000 1350  17/06/2008 16/12/2008 15/12/2009 95.03 95.03 -4.45 0.02 0.02 9.81 /2081 0.71 1391
Ypansarox3asop 1 2,000 940  01/04/2008 - 30/09/2008 100.35 100.35 0.00 0.05 -0.13 9.01 /9.01 0.60 293
YpansaroH3asos 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.21 100.21 - 0.01 -0.27 0.60 /8.93 0.16 326
YpanXumMnact 500 1350  25/04/2008 25/07/2008 21/01/2011 99.98 99.98 0.00 0.00 0.00 231 /1424

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 98.40 97.85 -0.25 -0.25 -0.28 5.00 / 9.46 1.74 325
OMATIbSIHC 2,000 10.00  11/07/2008 - 08/07/2011 99.50 99.50 0.00 0.01 0.01 10.43 / 10.43 2.70 415
OHepromal 700 1150  27/05/2008 27/05/2008 22/11/2011 100.20 100.20 0.20 -0.25 0.95 / 11.05 0.30 493
OHeprocbep. pecypes 128 17.00  22/07/2008 18/01/2011 99.70 99.70 -0.27 0.00 -0.11 15.24 | - 217 913
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 14.00  18/06/2008 - 17/06/2009 100.23 100.23 - 0.23 -0.02 14.26 | 14.26 113 781
AK Cubups 2,300 1070 22/07/2008 20/01/2009 17/07/2012 97.14 97.14 1.44 -0.86 -0.82 3.19 / 14.40 0.84 797
Axpren 200 12.00  18/07/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 0.00 4.18 / 13.06 0.42 681
BonraTenexom 2 3,000 820  03/06/2008 02/12/2008 30/11/2010 100.50 100.50 -0.10 -0.10 233 /770 0.77 163
BonraTenexom 3 2,300 850  03/06/2008 - 30/11/2010 101.00 101.00 -0.39 -0.21 8.26 / - 2.36 191
BonraTenexom 4 3,000 799  11/03/2008 08/09/2009 03/09/2013 100.04 100.04 0.04 -0.46 243 1820 1.40 206
Danscesiab 2 2,000 885  04/06/2008 02/06/2010 30/05/2012 102.45 101.85 0.30 -0.15 0.65 4.49 797 1.99 180
Danscesiab 3 1,500 8.60  04/06/2008 - 03/06/2009 101.50 100.62 0.46 0.45 789 /- 1.20 141
OBTT 1,000 10.75  05/02/2008 03/02/2009 03/08/2010 98.85 98.55 -0.17 -0.17 -0.17 514 /1251 0.84 618
UcTnaitn 2 3,000 11.00  22/05/2008 - 22/05/2008 100.00 100.00 - -0.10 -1.00 11.19 /1119 0.28 506
K[ Aeua duHaHc 1,000 13.00  23/04/2008 23/04/2008 21/04/2010 99.75 99.75 0.00 -0.25 -0.26 7.70 / 14.36 0.21 806
MITC 4 1,500 710  23/04/2008 22/04/2009 99.80 99.01 -0.54 -0.54 -0.58 774 1774 1.10 163
MITC5 1,500 7.10 271/05/2008 25/05/2010 99.98 99.98 0.00 0.03 0.11 1.03 7 1.03 2.23 -418
MeradhoH 3 3,000 9.25 15/04/2008 15/04/2008 100.60 100.60 - 0.36 0.30 6.39 / - 0.20 50
MMK TpaHcuHaHe 650 11.50 10/07/2008 10/07/2008 99.99 99.00 0.09 0.09 0.34 13.06 / 13.06 0.40 681
PX0 3 4,000 8.33 04/06/2008 02/12/2009 103.10 103.10 0.00 0.25 0.18 6.62 / - 1.63 51
PX0 5 10,000 6.67 24107/2008 22/01/2009 100.10 100.10 0.00 -0.05 0.10 6.67 / - 0.91 60
PXI 6 10,000 7.35 14/05/2008 10/11/2010 101.40 101.10 6.96 / - 2.37 85
PXO 7 5,000 7.55 14/05/2008 - 07/11/2012 103.35 103.05 - - 6.87 / - 3.80 64
Cesepo-3anapHbiit Tenekom 3 3,000 9.25 28/02/2008 28/02/2008 24]02/2011 100.20 100.20 - -0.12 -0.10 0.19 / 6.99 0.08 104
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 13/03/2008 08/12/2011 100.38 100.38 -0.37 -0.37 -0.58 822 /- 3.07 199
CubupbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 100.42 100.42 0.00 -0.23 -0.13 746 [ - 0.22 153
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 99.98 99.98 0.08 -0.07 1.96 /8.01 0.58 197
CubupbTenekom 7 2,000 8.65 21/05/2008 - 20/05/2009 101.05 100.00 -0.48 -0.57 -0.78 837 /- 1.16 223
Cmaptc 3 1,000 14.10 01/04/2008 30/09/2008 29/09/2009 98.65 98.65 -0.10 -0.40 6.84 / 16.85 0.55 1031
TpaHcaapo 2,500 10.66 07/02/2008 05/02/2009 98.20 98.20 - 0.15 -0.05 12,97 [ 12.97 0.84 663
YPCWN5 2,000 9.19 17/04/2008 - 17/04/2008 100.55 100.33 0.04 0.14 -0.06 716 / - 021 125
YPCW 6 2,000 8.20 22/05/2008 20/11/2008 17/11/2011 100.33 100.33 0.00 0.18 0.13 171 1 7.90 0.74 183
YPCN7 3,000 8.40 18/03/2008 17/03/2009 13/03/2012 100.36 100.36 0.01 -0.14 231/821 0.99 208
Yerb-Nyra 600 9.90 14/02/2008 11/02/2010 99.80 99.80 0.00 0.46 -2.50 10.39 / - 1.66 413
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TenekoMMmyHukayuu, medua, mpaHcnopm

LlexTp. Tenerpach 3 700 9.75  02/04/2008 01/04/2009 99.50 99.50 -1.07 -1.07 -1.07 10.60 / - 1.01 436
Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 108.67 108.67 0.16 -0.61 7.95 / 7.95 1.29 183
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.00 100.00 -0.10 -0.20 1.38 / 8.23 053 219
JifproHuoH 1,500 1250  12/02/2008 10/11/2009 94.85 94.85 -0.17 -3.15 15.41 | 15.41 1.38 980
lOxTerekom 3 3,500 900  09/04/2008 10/10/2009 99.85 99.85 -0.10 -0.40 8.68 / 8.68 1.45 252
IOxTerekom 4 5,000 10.00  12/03/2008 - 09/12/2009 102.00 101.50 - - 9.27 / - 156 269
lOxTerekoM 5 2,000 755 04/06/2008 02/06/2010 30/05/2012 97.80 97.80 0.00 0.34 0.35 4.90 / 8.78 1.99 261
10T3iip 2 1,000 995  11/03/2008 - 10/03/2009 99.78 99.78 0.23 0.13 10.55 / 10.55 0.96 433
10T3iip 3 2,000 1040  17/06/2008 16/12/2008 14/12/2010 99.49 98.41 0.65 0.74 0.20 3.73 /1199 0.77 572
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/03/2008 30/06/2008 100.50 100.50 0.52 0.52 0.52 6.96 / 6.96 0.39 99
AgTobaH WHesct 250 13.00  25/03/2008 - 23/09/2008 100.00 100.00 - 0.02 0.00 13.63 / 13.63 0.56 731
AToBa3baHk 800 1195  04/04/2008 04/04/2008 02/04/2010 99.20 99.20 0.00 0.20 0.70 1.40 / 17.43 0.16 1092
AVXK KO 1,000 900  26/02/2008 23/08/2011 97.15 97.15 0.00 -0.35 -6.73 1021 / - 273 416
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 106.80 106.80 0.00 -1.10 -1.10 744 | - 1.65 130
AVXKK 3 2,250 940  15/04/2008 15/10/2010 103.00 103.00 0.00 0.00 0.00 841 /- 2.24

AVXKK 4 900 870  01/02/2008 01/02/2012 104.50 104.50 0.00 0.00 0.00 760 /- 3.14 138
AVXKK 5 2,200 735  15/04/2008 15/10/2012 99.50 99.00 0.20 0.00 -0.05 776 /- 3.73 155
AVKK 6 2,500 740 15/04/2008 15/07/2014 97.80 97.80 -0.40 -2.84 8.07 /- 4.78 184
AVKK 7 4,000 768 15/04/2008 15/07/2016 98.80 98.80 - -0.15 -0.96 8.11 /- 5.80 181
AVXKK 8 5,000 763 15/03/2008 15/06/2018 98.90 98.90 0.00 -0.36 -0.90 8.01 /- 6.65 170
AVKK 9 5,000 749 15/02/2008 15/02/2017 97.66 97.66 0.00 -0.55 -1.59 8.09 /- 6.03 181
AK Bapc 2 1,500 800  24/07/2008 - 22/01/2009 99.28 99.28 0.00 0.17 0.18 8.97 /8.97 0.89 282
AkunbaHk 600 11.60 24/04/2008 24/04/2008 23/04/2009 99.70 99.20 - 0.30 -0.05 2.73 114.29 0.21 800
Anbeha baHk 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 0.56 / 6.86 0.17 92
Bank Poccus 1,500 9.00 19/07/2008 19/07/2008 21/07/2010 99.50 99.50 0.00 0.40 0.33 1.97 /10.35 0.43 419
Bank CaHkT-TMeTep6ypr 1,000 9.00 19/03/2008 19/06/2008 22/06/2009 100.00 99.70 - -0.10 -0.15 2.69 /19.71 0.35 361
Bre 500 11.50 14/02/2008 12/02/2009 98.00 98.00 0.00 -0.50 0.00 14.29 | 14.29 0.85 786
BEPP 575 10.00 07/04/2008 11/10/2009 104.65 104.45 0.10 0.05 0.05 7331733 1.48

Boapoxaerue 3,000 8.95 05/03/2008 - 03/03/2010 99.85 99.85 0.00 0.15 -0.20 9.23 / - 173 302
BocTouHbIi Okcnpece 1,500 10.30 19/03/2008 19/03/2008 17/03/2010 100.00 100.00 0.00 0.97 0.97 0.68 /10.37 0.13 429
BTE 24 6,000 8.20 09/04/2008 08/10/2008 05/10/2011 100.35 100.35 0.00 -0.10 0.28 149 1779 0.63 175
BTb 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 100.00 100.00 0.00 0.01 0.30 0.79 / 6.32 0.13 40
BTB 5 15,000 5.90 24/04/2008 25/04/2008 17/10/2013 99.84 99.84 0.00 0.05 0.40 6.07 / 6.74 0.23 80
BTE 6 15,000 5.75 16/04/2008 16/07/2008 06/07/2016 99.35 99.35 0.00 -0.05 0.11 0.40 /7.38 0.43 139
a3baHk 750 10.50 20/05/2008 12/03/2008 25/11/2008 99.00 99.00 -0.50 -0.10 -0.50 12.10 / 20.21 0.10 1347
l"asnpombaHk 1 5,000 7.10 31/01/2008 27/01/2011 98.50 98.00 - - - 792 /- 247 178
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 4.58 39
I'no6akc 2,000 11.00 13/03/2008 13/03/2008 15/03/2010 99.89 99.89 0.00 0.14 0.31 9.90 / 12.02 0.11 555
[Jenbta Kpeaut 1 1,500 7.09 03/06/2008 - 01/12/2009 100.50 100.50 0.00 0.00 0.00 6.90 / - 1.63 79
[Jenbta Kpeaut 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 0.56 / 6.86 0.17 92
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EspoKommepy 1 1,000 1200 20/06/2008 19/12/2008 18/12/2009 97.77 97.77 0.00 1.42 1.42 7.27 1 15.26 0.75 879
EspoKommepy 2 3,000 949  12/06/2008 12/06/2008 10/06/2010 98.00 98.00 0.00 0.10 0.00 2.42 | 15.69 0.32 929
EspoKommepy 3 3,000 949 12/06/2008 12/06/2008 10/06/2010 98.00 98.00 0.00 0.10 0.00 2.42 | 15.69 0.32 929
XunCoulinotexa 1 600 700 24/04/2008 - 22/10/2009 99.95 99.95 - 0.00 0.00 7.14 17.14 153 103
KunCouVinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 100.00 99.50 0.60 0.23 0.05 122 /12.36 0.20 618
Kundunaxc 500 1050  21/03/2008 19/12/2008 100.00 100.00 0.00 0.00 0.00 1091 / 10.91 0.77 470
3eHuT 2 2,000 839  16/02/2008 - 16/02/2009 99.61 99.61 - -0.04 0.41 8.97 / - 0.91 281
3enuT 3 3,000 950  14/05/2008 14/05/2008 09/11/2011 100.30 100.30 0.00 -0.20 0.03 0.66 / 8.54 0.27 253
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 100.01 100.01 0.00 0.01 0.26 0.68 /8.13 0.17 205
WusecTToprbark 2 350 1025 15/04/2008 - 14/10/2008 100.10 100.10 0.00 0.00 0.00 1031 / 10.31 0.62 416
Keap 2 1,000 1115 18/03/2008 18/03/2008 15/09/2009 100.00 100.00 - -0.02 -0.05 0.94 /1155 0.12 542
Kut duHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 100.05 100.05 0.00 0.20 0.13 3.03 /10.12 0.56 400
KMB 2 3,400 7.75  04/06/2008 03/12/2008 30/11/2011 99.55 99.55 0.00 0.35 -0.15 1.89 / 8.46 0.77 236
Kpeawt Espona 3 3,500 794  06/02/2008 06/08/2008 03/02/2010 99.20 99.20 0.00 0.00 0.00 252 /9.76 0.46 368
TNokoBark 2 500 10.65 - 22/04/2008 99.77 99.77 0.00 0.00 -0.28 - - -

Macrep6atk 2 1,000 1150  23/05/2008 23/05/2008 99.75 99.75 0.00 0.45 -0.51 1257 | 1257 0.28 637
Macrep6ark 3 1,200 1150  04/06/2008 - 30/11/2011 100.10 100.10 0.00 0.10 -0.19 11.78 / 11.78 2.83 542
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 99.85 99.85 0.00 0.75 -0.20 3.63 /8.89 0.61 281
Megsenb 750 12.80  05/03/2008 03/09/2008 01/09/2010 99.50 99.00 -0.05 -0.50 3.40 / 14.86 0.51 848
MVA 1 2,200 10.00 - 12/03/2008 20/09/2012 105.00 103.50 -0.20 -0.75 -0.25 - - -

MVIA 2 1,000 860  07/02/2008 - 09/08/2008 99.76 99.76 0.26 0.06 9.38 /9.38 0.47

MVA 3 1,500 795  28/02/2008 26/02/2009 23/02/2012 99.95 99.95 - 0.13 0.13 2211824 0.96 212
MKG 2 1,000 1150 05/06/2008 - 04/06/2009 100.10 100.10 0.00 0.35 -0.40 1172 1 11.72 1.14 542
MKB 3 2,000 9.50 18/06/2008 17/12/2008 16/06/2010 100.00 100.00 0.82 1.05 1.50 3.66 /9.70 0.79 355
MJIK ®unanc 550 12.90 240412008 23/07/2009 99.96 95.00 -2.42 -2.42 -2.42 15.66 / 15.66 121 912
MMB 2 3,000 6.50 13/02/2008 11/02/2009 100.00 99.93 -0.01 0.03 0.02 0317031 1.01 138
MOWA 1 1,500 9.00 20/06/2008 2171212010 98.75 96.00 1.38 1.38 -1.75 10.47 / 10.47 2.06 420
MOWA 2 3,000 7.99 07/03/2008 07/09/2011 94.00 94.00 -6.00 -6.00 10.73 /10.73 2.28 455
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 96.00 96.00 - -1.50 -0.50 1393 / - 0.81 674
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 98.99 94.00 151 151 -1.45 471 112.68 0.99 631
Moc. 3anor. Bank 800 11.65 17/05/2008 17/11/2009 110.00 110.00 10.00 10.05 10.05 581 /581 1.56 -25
MocKommepubark 1 1,000 9.50 04/06/2008 - 10/12/2008 99.98 99.98 - 0.00 0.00 9.72 19.72 0.77 356
MocKommepubatk 2 3,000 8.40 19/02/2008 19/08/2008 15/02/2011 99.80 99.80 0.00 0.00 0.00 1.64  8.95 0.50 289
MocKommepubatk 3 5,000 8.70 18/06/2008 17/06/2009 12/06/2013 96.40 96.40 0.00 -0.60 3.50 3.14 /11.90 1.18 560
Homoc 7 3,000 9.25 17/06/2008 17/06/2008 16/06/2009 100.16 100.16 - 0.15 0.07 9.32 /897 121 326
HOK 1,000 9.80 07/02/2008 09/05/2008 12/05/2009 99.35 99.35 0.00 031 -0.65 2.70 1 12.75 0.24 665
OMXK 1,000 9.24 26/02/2008 21/02/2012 100.70 100.70 0.00 0.00 0.00 923 /- 3.07 295
Oprpac6aHk 500 6.00 10/02/2008 10/02/2009 100.10 100.10 0.00 0.00 0.00 5.98 /5.98 0.94 5
MeTpokommepy 2 3,000 8.50 27102/2008 - 31/08/2009 99.20 99.20 - -0.05 0.53 9.24 | - 1.35 305
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 /877 1.09 284
MpocesizbbaHk 5 4,500 7.99 22/05/2008 21/05/2009 17/05/2012 98.25 98.25 0.05 0.05 -1.12 3.00 /9.64 1.15 345
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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 0.00 512 /11.98 0.63 574
M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 100.00 100.00 0.00 0.00 0.00 121 /1261 0.14 642
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 99.20 99.20 0.00 0.00 0.05 348 /1219 0.51 596
PeHHIc 750 1040 01/04/2008 01/04/2008 30/03/2010 99.90 99.00 -0.16 0.01 0.28 1.11 / 13.90 0.16 763
Poc6ak 3,000 789 15/02/2008 15/02/2009 100.00 99.10 -0.35 -0.85 8.32 /832 0.92 221
PCXB 1 3,000 720 05/03/2008 04/06/2008 100.25 99.90 -0.05 -0.05 0.33 715 /715 033 119
PCXEB 2 7,000 785  20/02/2008 - 16/02/2011 100.10 99.60 8.14 / - 251 199
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 99.25 98.75 - - - 1.91 / 8.03 175 187
PCXE 4 10,000 820  09/04/2008 08/10/2008 27/09/2017 100.49 100.10 -0.15 -0.15 0.05 0.57 /7.88 0.63 184
PTK-Nuaukr 4 2,250 880  08/04/2008 08/04/2008 100.08 99.90 -0.06 -0.11 0.09 8.93 /893 0.18 201
PTK-Nuaukr 5 2,250 835  14/02/2008 - 12/08/2010 98.50 98.05 - 0.03 0.28 9.33 /933 2.06 358
Pyccxuit CTanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 98.65 98.30 0.11 0.16 157 2.70 /1137 0.54 519
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 97.00 97.00 0.00 0.50 2.68 4.00 / 1159 0.88 532
Pycckuii Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 99.90 99.90 0.00 0.05 0.10 039 /9.23 0.14 320
Pycckuii CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 98.10 98.10 0.00 0.00 -1.20 1.94 /1133 0.63 513
Pyc®anaHchbank 1 1,500 765  03/06/2008 02/12/2008 101.15 101.15 0.00 0.00 0.00 6.32 /- 0.78 29
Pyc®ataHcbaHk 2 1,500 750  03/06/2008 02/12/2008 98.75 98.75 0.00 0.00 0.00 9.25 /- 0.76 312
Pyc®ataHcbaHk 4 4,000 7.74  15/02/2008 1210212010 97.70 97.70 037 0.50 0.70 9.19 /- 171 299
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 97.70 97.70 - -0.30 -0.66 12.56 / 12.56 0.95 623
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 98.40 98.40 0.00 0.08 -0.77 10.64 | 12.87 0.48 666
CastabbaHk 2,000 890  24/04/2008 23/04/2009 21/04/2011 96.50 96.50 0.00 -0.75 -1.15 4.83 /1254 1.05 621
CesepHas Kasqa 1,000 10.75  03/04/2008 02/10/2008 01/10/2009 100.00 100.00 0.00 0.30 10.10 / 10.62 0.60 440
CnaslHeBcTBaHk 2 900 950  28/04/2008 27/10/2008 100.00 100.00 - 0.00 0.00 9.69 /9.69 0.66 356
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 1.09 501
ConupapHocTb 1 1,000 14.00 04/03/2008 03/06/2008 01/12/2009 99.45 95.50 1.23 123 -2.23 4.22 | 23.48 0.29 1643
ConupapHocTb 2 950 10.70 20/04/2008 22/04/2008 20/04/2010 98.00 96.00 -0.50 2.35 0.48 3.83 /26.61 0.19 1926
Coto3 1 1,000 9.25 2410412008 12/03/2008 24]04/2008 100.20 100.20 - 0.05 -0.47 8.66 / 7.82 0.22 265
Coto3 2 2,000 8.37 04/04/2008 - 05/10/2009 100.40 100.25 0.13 0.05 -0.05 831 /- 1.45 215
CnpyT Baxk 2 1,000 10.74 06/03/2008 05/06/2008 31/05/2012 99.00 99.00 0.00 0.05 0.41 1.13 /1437 0.30 806
CTWH 300 15.50 01/04/2008 01/04/2008 99.95 99.95 0.15 -0.75 16.00 / 16.00 0.15 959
CynocTpoutenbHblit Bank 1 1,500 9.85 03/07/2008 - 02/07/2009 98.70 98.70 - 0.25 -1.19 11.14 / 11.14 122 487
CynocTpoutenbHblit bank 2 1,000 9.50 13/06/2008 13/06/2008 11/06/2010 99.16 99.16 0.16 -0.04 -0.19 1.90 /1213 0.34 595
TathHK 500 11.00 06/02/2008 06/02/2008 100.07 100.07 0.07 0.07 -0.43 8.05 / 8.05 0.02 206
Tat®oHg 3 1,500 11.75 19/02/2008 19/05/2009 100.35 100.35 0.00 0.35 0.07 11.92 /11.92 1.08 565
TK duHaHc 1,000 10.50 20/03/2008 - 18/09/2008 100.00 100.00 0.00 -0.10 0.00 10.73 /10.73 0.56 457
TpaHcKanutan 800 9.20 27102/2008 29/05/2008 01/06/2009 100.00 100.00 0.00 0.00 2.34 1 9.50 0.30 355
TpaHcKpeantbatk 1 3,000 7.29 17/06/2008 - 15/06/2010 97.00 96.00 9.15 /- 2.03 295
TpaHcKpeantbak 2 3,000 7.28 17/06/2008 16/06/2009 12/06/2012 98.50 98.00 - - - 2.85 /883 123 267
TpaHcOuHaHe 1 3,000 10.50 25/03/2008 - 25/09/2009 100.20 100.20 0.00 0.20 0.00 10.77 / - 1.38 450
TpaHcOuHaHe 2 1,500 10.50 15/02/2008 15/08/2008 10/08/2012 100.00 100.00 0.00 0.00 0.00 131 /10.75 0.47 462
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 1.47 167
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YBPP 2 1,000 1025 03/04/2008 02/07/2009 98.49 97.51 045 071 12.32 / 12.32 1.19
YpanfluaunrLientp 1,000 10.00  23/04/2008 28/10/2009 97.38 93.21 - -3.71 -3.71 13.49 / 13.49 1.44
YPCA1 1,500 765  24/04/2008 24/04/2008 99.75 99.75 0.00 0.60 0.60 9.01 /9.01 0.22
YPCA 2 1,500 760  14/03/2008 12/12/2008 98.00 98.00 0.00 0.35 0.35 10.39 / 10.39 0.77
YPCA 3 3,000 960  05/06/2008 04/06/2009 98.45 98.45 045 1.14 11.14 / - 1.15
YPCA5 3,000 10.05  22/04/2008 18/10/2011 95.60 95.60 0.00 -0.92 11.86 / - 2.77
OuHaHcBuaHecT pynn 3,000 10.00  07/07/2008 - 05/07/2010 100.00 100.00 0.00 0.00 0.00 10.24 / - 2.00
XKo 2 3,000 925  13/05/2008 12/05/2009 11/05/2010 96.00 96.00 -0.40 -0.50 7.46 / 13.09 1.08
XKo 3 3,000 945  20/03/2008 18/09/2008 16/09/2010 98.80 98.80 0.23 0.00 2.87 /11.90 0.56
XKo 4 3,000 995  16/04/2008 15/10/2008 12/10/2011 99.10 99.10 045 0.30 2.26 1 11.76 0.62
XMITK OtkpbiTve 200 11.00  12/02/2008 - 11/11/2008 99.84 97.01 - -1.08 -1.08 13.78 / - 0.67
LienpWHsectBank 2 1,500 10.00  11/05/2008 11/05/2008 11/11/2009 99.15 99.15 0.00 0.08 -0.15 2.11 /1341 0.25
JKenoBank 1,000 1150 25/03/2008 24/06/2008 29/12/2009 100.50 99.90 -0.35 0.29 0.20 2.38 /1142 0.36
3nemeHT JIauHr 600 1250  26/03/2008 26/03/2008 24/03/2010 100.00 100.00 0.00 0.35 0.00 0.93 / 13.02 0.14
Onemre 200 08/02/2008 08/02/2008 100.00 100.00 0.00 0.00 0.00 0.00 /0.00 0.03
IOHvacTpym Gak 1 1,000 11.00  19/02/2008 - 17/02/2009 100.10 100.10 0.60 053 053 /053 1.00
IOHvacTpym GaHk 2 1,500 1090  17/04/2008 17/10/2008 19/04/2010 98.80 98.80 0.00 1.00 0.89 4.25 13.03 0.61
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 98.30 94.01 2.16 2.16 2.16 4.05 | 15.20 0.78
ArpoxonauHr 1,000 1275 18/04/2008 - 24/07/2009 99.80 99.00 - 0.27 -0.34 13.86 / 13.86 121
AnapywkuH 2 1,000 1230 28/05/2008 25/11/2009 23/11/2011 96.35 96.35 0.00 -0.65 -2.05 755 | 15.15 1.44
Antan 150 14.00  01/07/2008 30/06/2009 95.00 95.00 -0.08 -0.08 20.00 18.94 / 18.94 111
BanTumop 3 800 12.00  15/05/2008 - 15/05/2008 99.99 99.99 - 0.99 -0.01 12.24 | 12.24 0.26
BopoauHo 2,500 10.50 18/06/2008 18/06/2008 16/12/2009 100.00 100.00 0.00 1.00 -5.00 221 /1071 0.35
BB[ 2 3,000 9.00 18/06/2008 - 15/12/2010 112.00 100.50 3.96 4.25 3.70 6.69 / - 249
Boxckas TekcTunbHas 1,000 14.00 20/06/2008 19/12/2008 18/12/2009 99.30 99.30 0.00 -0.70 -0.68 7.37 11537 0.75
Bonwwe6Hblit kpait 500 1.00 03/06/2008 - 02/12/2008 99.50 99.50 0.00 0.00 0.00 1.60 / 1.60 0.83
BocTok-Cepauc 1,500 10.99 13/03/2008 13/03/2008 10/09/2009 99.70 99.70 0.00 0.70 -0.15 1.03 / 13.69 0.11
[biMoB 800 10.99 02/05/2008 02/05/2008 30/10/2009 99.81 99.81 0.00 -0.08 -0.19 176 / 11.94 0.23
3aBogb! Mpocc 1,000 12.50 17/07/2008 17/04/2008 22/04/2010 99.60 99.60 0.00 -0.09 0.10 2.86 /14.21 0.19
3epHoBas koM. Hacriowwa 1,000 12.50 20/06/2008 20/06/2008 18/12/2009 99.96 99.96 0.06 0.01 -0.09 2.70 [ 12.92 0.35
WHTypuct 1,000 9.00 23/04/2008 - 21/04/2010 99.75 99.75 0.00 -0.75 -0.32 9.32 /- 1.85
Kapart 2 500 15.00 24/06/2008 24/06/2008 22/12/2009 100.25 99.95 0.10 0.10 0.00 3.24 1517 0.35
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 99.49 97.10 -0.26 -0.26 -0.21 2.61 /261 1.02
Konautep Kypck 750 11.44 05/03/2008 04/06/2008 02/06/2010 99.70 99.55 0.32 0.29 -0.03 1.92 /1312 0.31
KpacHbiin boraTbipb 2,000 11.00 14/02/2008 - 11/02/2010 100.00 100.00 0.00 0.00 0.00 0.25 / 0.25 1.93
Maxees 600 12.30 03/06/2008 03/06/2008 01/06/2010 97.90 97.00 0.45 -0.05 -1.55 3.04 1 21.07 0.29
MenbH. komB. B COKIMbH. 1,000 4.00 28/02/2008 28/02/2008 26/02/2009 99.60 99.60 0.00 0.00 0.00 0.69 / 8.95 0.08
Mupatopr ®uHaHc 2,500 11.25 07/02/2008 07/08/2008 02/08/2012 98.80 98.80 0.20 0.00 -0.78 1.64 /1414 0.44
Mutnena ®ya 1,000 12.50 19/02/2008 16/02/2010 100.00 100.00 0.30 0.00 0.00 0.37 /037 1.99
MKX 2 1,000 12.90 26/02/2008 25/08/2009 99.25 99.25 0.45 0.45 0.29 114 /114 1.47
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HoBble Yepemywwkm 2 300 1130 22/04/2008 22/04/2008 100.00 99.05 -0.48 -0.17 14.08 / 14.08 021 779
HyTpuHBeCTXOoNauHr 1,200 950  11/03/2008 09/06/2009 99.40 99.40 -2.02 -0.02 3.08 /3.08 127 -292
OCT 2 1,000 1250  08/05/2008 08/05/2008 100.04 100.04 - 0.54 0.54 12,55 | 12.55 0.25 635
Orev. lekapcea 2 1,300 500  19/02/2008 - 17/02/2009 99.00 99.00 0.00 0.00 0.00 6.08 / 6.08 0.96 3
OX3 900 1250 20/02/2008 21/05/2008 18/11/2009 105.00 105.00 0.00 0.00 0.00 -0.60 / -3.31 172 -659
OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 99.20 99.20 - -0.15 -0.20 10.02 / - 0.57 32
MapHac 2 1,000 10.80  21/02/2008 19/11/2009 17/11/2011 95.50 89.01 -3.55 -4.25 -0.75 8.16 / 16.76 1.43 1013
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 1.13 -497
Py6ex-Tontoc Pervion 1,000 1200  03/06/2008 02/12/2008 01/06/2010 99.98 99.98 0.00 0.00 0.00 453 11234 0.73 606
PyceKuii TexcTumb 2 1,000 1275 06/03/2008 05/03/2009 97.50 97.05 -1.03 -0.71 16.10 / 16.10 0.87 1085
Pycoxuit TexkcTunb 3 1,200 1450  22/04/2008 - 20/10/2009 97.50 96.05 - -1.89 -0.23 17.37 / 17.37 131 1070
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 98.00 95.52 081 0.81 0.51 2.99 /18.45 0.56 1180
CaH WTep6pio 2 4,000 800  14/02/2008 - 13/08/2009 98.00 98.00 -1.05 -1.05 -1.10 964 /- 1.30 343
CuHeprus 1 1,000 11.00  23/04/2008 23/04/2008 2210412009 99.90 99.70 -0.10 -0.10 2.30 / 12.06 0.21 589
CuHeprus 2 2,000 1070 24/07/2008 22/01/2009 22/07/2010 97.70 97.70 0.00 -0.60 -0.60 550 / 13.70 0.85 731
CUTpOHHKC 3,000 10.00  25/03/2008 24/03/2009 21/09/2010 - #NIANA. | #NIANA.| -

Cnaprak T[ 500 1300  #N/ANAp 23/01/2008 - - - - #NIANA. | #NJANA. |-

Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 100.00 97.10 - -0.20 -0.65 11.74 [ 11.74 0.94 545
Xne63asog Ne28 2 75 12.00  11/03/2008 - 09/12/2008 100.00 100.00 0.00 0.00 0.00 1254 | - 0.73 623
Yepku3oBo 2,000 885  03/06/2008 02/06/2009 31/05/2011 99.90 99.90 0.00 -0.09 -0.09 376 /9.11 1.18 294
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 99.80 99.80 0.30 -0.15 0.38 1.00 / 13.22 0.11 699
J0KO 2 1,500 1200  25/07/2008 23/01/2009 22/01/2010 100.00 100.00 0.00 0.00 0.00 6.25 / 12.36 0.86 605
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 98.90 98.90 -0.10 -0.59 4.97 11077 1.33 451
Topeoens

7 KOHTWHEHT 2 7,000 7.80 19/06/2008 17/06/2010 14/06/2012 97.95 97.95 0.00 0.02 0.26 5.04 / 8.96 2.02 277
X5 ®uHaHe 9,000 7.60 08/07/2008 06/07/2010 01/07/2014 98.35 97.10 0.21 0.13 0.03 351 /884 2.08 266
Astomnp 1 1,000 1.00 04/03/2008 - 01/09/2009 100.00 100.00 0.00 0.00 1.00 / 1.00 1.56 -499
AstomMmMp 2 2,000 10.75 25/06/2008 24/12/2008 23/06/2010 98.20 98.20 0.00 -0.25 -0.35 5.07 / 13.30 0.78 696
Asbyka Bkyca 1,000 11.50 22/04/2008 22/07/2008 21/07/2009 99.30 99.30 - -0.70 -0.59 12.57 | 25.25 0.38 1800
AnmasHbii [lom Ipaiic 300 13.50 12/06/2008 11/12/2008 07/06/2012 100.50 100.50 0.00 0.00 0.00 2.72 1 13.24 0.74 691
ANMA 1,500 10.99 22/02/2008 21/08/2009 98.70 96.04 -0.53 -0.53 -0.34 13.30 / 13.30 1.26 691
Anbkop 1,500 9.55 10/06/2008 - 08/12/2009 95.71 95.48 0.14 0.14 -0.11 12.63 / 12.63 154 626
Anteka 36.6 3,000 9.89 01/07/2008 01/07/2008 30/06/2009 99.30 99.30 0.70 1.18 10.69 / 15.72 0.37 931
ApbGar Mpectink 1,500 10.50 20/06/2008 20/06/2008 97.50 97.50 -1.25 -1.70 17.97 1 17.97 0.33 1139
Atnant M 1,000 11.25 15/05/2008 - 13/11/2008 98.20 98.20 0.17 -0.30 14.12 | 14.12 0.67 775
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 99.00 99.00 - -0.05 -0.05 5.95 / 13.84 0.63 750
baxetne 1,000 11.25 21/05/2008 21/05/2008 19/05/2010 100.00 99.74 0.17 0.17 -0.08 1.61 /11.90 0.28 574
BenasKomnnexkt Mntoc 500 12.60 24/04/2008 24/04/2008 22/10/2009 93.54 93.54 0.00 1.04 -1.95 5.84 | 47.88 0.16 3745
Benbiit Pperat 1,000 14.50 13/03/2008 17/12/2009 100.01 99.50 -0.15 -0.05 -0.26 15.46 | - 1.44 891
Bpa3epc 500 15.00 20/03/2008 - 25/12/2009 100.20 99.50 -0.35 -0.15 -0.15 15.95 / 15.95 144 937
Bexa WHescT 700 12.75 04/03/2008 04/03/2008 02/03/2010 99.94 99.94 0.00 0.06 0.26 0.63 /13.48 0.09 723
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Busat ®uHaHc 1,000 12.00 22/0412008 21/10/2008 20/04/2010 95.50 93.01 124 -1.25 -4.72 7.08 /21.83 0.59 1487
Bukropus 1 1,500 10.40 31/01/2008 29/01/2009 98.66 98.66 - -0.34 -0.44 12.20 / 12.20 0.83 590
Bukropus 2 1,500 10.89 19/02/2008 - 16/02/2010 99.15 98.85 -0.15 0.08 -0.10 1177 [ - 1.62 544
l"a3akc 1,000 10.50 19/06/2008 19/06/2008 16/12/2010 99.25 99.25 0.00 0.72 -0.73 173 /12.84 0.35 661
[a3OHeproceTb 1,500 8.00 25/06/2008 20/06/2012 99.62 99.62 0.00 0.00 0.00 8.27 [ - 3.48 200
[Jletckuit Mup 1,150 8.50 05/06/2008 - 26/05/2015 95.00 94.50 -0.25 -0.35 -0.80 9.73 / - 5.00 332
[xen-3cp-Cun 1 2,000 9.25 2410412008 23/10/2008 20/10/2011 98.92 98.92 0.00 0.17 -0.46 2.20 /11.06 0.64 487
[Nlnkasi Opxupest 1,000 13.00 10/04/2008 10/07/2008 09/04/2009 100.29 100.20 -0.01 0.16 4.84 1 13.00 0.39 676
Tnken 3,000 9.25 20/03/2008 17/03/2011 91.00 90.00 - - - 1345 / - 2.37 703
[Tvkenc TpenanHr 1,800 20/07/2008 20/07/2009 100.00 100.00 0.00 0.04 0.04 0.00 / 0.00 1.48 501
[TlomodhnHaHce 1,000 12.50 14/02/2008 14]02/2008 99.74 99.74 0.00 0.35 0.34 18.64 / 18.64 0.04 1202
Espocetb 2 3,000 03/06/2008 - 02/06/2009 99.69 99.69 0.00 0.00 023 /023 134

Ennnas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 99.50 97.65 0.08 0.08 353 /13.24 0.62 694
Mmnnosnsa 300 11.25 30/01/2008 30/07/2008 98.20 98.20 -0.80 0.37 15.66 / 15.66 0.41 923
WHkom-Tapa 2 1,400 12.00 15/02/2008 - 12/02/2010 100.08 100.08 - -0.02 -0.51 12,50 / 12.50 1.60 614
WHkom-Tapa 3 2,000 11.00 14/03/2008 12/06/2009 10/06/2011 98.75 98.75 0.00 -0.48 -0.88 5.22 [ 12.54 1.13 620
MHmapko 1,000 - 20/06/2008 - 19/12/2008 100.15 100.15 0.00 -0.10 -0.10 -0.17 1 -0.17 0.90 -611
WHnpom 2 1,000 8.80 17/07/2008 15/01/2009 15/07/2010 99.11 99.11 0.11 -0.56 3.98 /10.02 0.86 383
WHnpom 3 1,300 8.95 21/05/2008 18/05/2011 98.92 98.92 - -0.58 -0.83 9.55 / 9.55 2.63 332
Wckpacodt 2 300 13.30 04/03/2008 - 02/03/2010 101.00 100.00 -0.62 0.50 -1.40 1343 / - 1.59 700
Kapo 700 12.50 24]06/2008 24]06/2008 22/12/2009 100.00 100.00 0.00 -0.49 -0.43 273 11281 0.36 659
Kapycenb ®unanc 3,000 9.75 20/03/2008 18/09/2008 12/09/2013 100.05 100.05 0.20 0.46 1.14 1 9.86 0.56 375
Komnnekc ®unaHc 1,000 12.50 07/02/2008 07/08/2008 04/02/2010 99.30 97.11 -1.05 -1.05 -0.80 434 /16.83 0.43 1032
Koneiika 1 1,200 940  18/03/2008 17/06/2008 98.75 98.00 -0.03 1.38 14.49 | 14.49 0.34 816
Koneiika 2 4,000 870  20/02/2008 18/02/2009 15/02/2012 93.00 93.00 -0.20 1.14 4.39 1 16.99 0.86 1038
Koneika 3 4,000 980  20/02/2008 20/08/2008 15/02/2012 95.20 95.20 0.00 -0.80 -0.18 11.78 / 18.34 0.46 1171
NasepHa 1,000 11.00  10/04/2008 08/04/2010 100.00 100.00 0.00 -0.50 0.20 11.28 / 11.28 175 499
TBP WHteppeiia 300 1490  29/05/2008 29/05/2008 26/11/2009 99.00 99.00 0.00 -0.60 -0.31 3.38 / 18.69 0.28 1207
M. Bugeo 2,000 950  21/05/2008 19/11/2008 18/11/2009 99.75 99.75 -0.25 -0.25 -0.25 4.54 10.03 0.72 388
Markur 1 2,000 9.34  21/05/2008 19/11/2008 100.35 100.35 0.00 -0.05 1.49 9.05 / - 0.72 293
Markur 2 5,000 820  28/03/2008 23/03/2012 96.95 96.70 0.38 0.33 0.08 9.34 /- 3.20 303
Mapra 1 700 14.84  22/05/2008 22/05/2008 98.40 98.40 -0.48 -0.77 21.06 / 21.06 0.26 1423
Mapra 2 1,000 1200 04/06/2008 15/05/2008 06/12/2009 99.50 99.50 0.50 -5.50 12.66 / 19.76 0.25 1306
Mapra 3 2,000 13.00  01/02/2008 02/08/2008 02/08/2011 99.41 99.41 0.15 -0.05 253 /17.37 0.41 6221
Matpuya 1,200 1200  11/06/2008 10/12/2008 97.10 95.10 085 -1.40 17.68 / 17.68 0.72 1104
MetannCepauc 1,500 1050  28/05/2008 28/05/2008 23/05/2012 100.00 99.00 0.42 0.42 -1.00 094 / 12.34 0.30 615
MuHHecko 500 1375 12/06/2008 10/12/2009 100.50 100.50 0.00 0.15 -0.02 13.86 / - 1.48 741
MoHeTka 1,000 1250  15/05/2008 15/05/2008 14/05/2009 99.80 99.80 0.00 0.80 0.30 3.08 /1347 0.26 722
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 95.50 94.70 0.10 0.39 0.13 3.85 / 16.12 0.67 951
MocO6nT a3 GuHarc 1 1,000 10.75  22/06/2008 21/12/2008 100.25 99.50 -0.13 -0.38 -0.13 1117 / - 0.79 494
MocO6nT a3 GuHakHc 2 3,000 925  25/06/2008 24/06/2012 94.20 94.20 0.00 -1.80 -2.79 1163 / - 2.68 510
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Topeoens

Hatyp MpogykT 2 1,000 17/06/2008 - 16/06/2009 100.00 100.00 - 0.40 0.00 0.00 / 0.00 1.38 -598
MapketXonn 300 1310 03/04/2008 02/10/2008 01/04/2010 100.00 100.00 0.00 0.10 0.50 13.75 / 13.74 1.68 758
MatepcoH 2,000 10.00  20/03/2008 19/06/2008 17/12/2009 99.10 99.10 0.00 -0.40 -0.40 2.63 / 12.95 0.34 672
MuBgOM 1,000 13.00  24/04/2008 23/10/2008 22/04/2010 99.99 99.99 0.00 0.00 0.00 4.48 | 13.36 0.62 704
MpoTex 5,000 890  07/05/2008 04/11/2009 02/11/2011 96.50 96.50 1.00 -0.50 552 | 11.42 1.48 513
PKC 1,500 1020 16/04/2008 15/10/2008 15/04/2009 100.10 100.10 - 0.10 -0.15 1.75 /1 2.98 0.67 -295
PocuHTep 2 400 10.00  02/04/2008 - 02/07/2008 98.00 98.00 0.00 -1.90 -1.90 15.75 / 15.75 0.36 933
PocuhTep 3 1,000 10.75  30/05/2008 30/05/2008 26/11/2010 99.75 99.75 0.00 -0.25 -0.54 1.40 / 11.75 0.30 559
Camoxsan 1,500 11.40  23/04/2008 23/04/2008 21/10/2009 99.50 99.00 1.25 -0.65 2.02 / 15.06 0.21 872
CanBeit 1,000 1125 04/06/2008 - 03/12/2008 99.49 99.49 0.00 0.14 -0.31 1221 /12.21 0.73 594
COPYC 1,200 1200  07/02/2008 06/11/2008 05/11/2009 100.88 100.50 - 0.40 0.19 5.06 / 11.52 0.66 530
CINK 1,000 1020 27/05/2008 25/11/2008 25/05/2010 98.20 97.00 -1.42 -1.42 -1.42 492 | 1375 0.71 740
Cnoptmactep 3,000 880  23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 0.00 3.20 / 8.96 0.73 285
CTonu4Hble FacTpoHOMbI 1,500 860  21/02/2008 21/08/2008 20/08/2009 99.99 99.99 0.00 -0.01 -0.01 3.19 /8.78 0.50 273
TexHocuna 2,000 10.00  29/05/2008 29/05/2008 26/05/2011 99.25 99.25 0.35 0.60 1.26 / 12.63 0.30 643
TOAN 2,000 1200  12/06/2008 12/06/2008 10/12/2009 96.10 94.50 -0.20 -0.20 1.26 5.21 / 27.50 0.30 2001
Ton-Knura 1 700 500  07/02/2008 - 05/02/2009 93.97 93.97 - 0.01 0.01 6.40 / 6.40 0.94 35
Ton-Knura 2 1,500 1051 12/06/2008 11/12/2008 09/12/2010 99.80 99.80 0.00 1.60 1.45 3.40 / 11.01 0.76 480
TonfMpom 500 1250  18/04/2008 18/04/2008 16/04/2010 99.90 99.50 0.00 0.00 0.00 1.41 | 14.61 0.20 830
TpacTexcepauc 1,000 1039 12/02/2008 12/08/2008 17/08/2010 100.00 98.75 0.38 -0.38 -0.38 2,53 [ 12.10 0.47 590
YamypTHedTs 1,500 950  01/03/2008 01/09/2008 99.18 99.18 0.00 0.18 -0.11 11.39 / 11.39 0.52 526
YK KOPA 1,000 15/04/2008 14/07/2009 100.00 100.00 0.00 0.00 0.59 0.00 / 0.00 1.46 -508
®aatoH Aspo 1,000 1050 31/01/2008 - 30/07/2009 100.00 100.00 -0.02 -0.02 -0.13 13.94 / 13.94 1.18 754
Xonuaein 1,500 11.15 03/04/2008 02/10/2008 01/04/2010 98.80 98.80 0.00 0.23 0.35 421 /1341 0.58 710
Ol TpaHautCepsuc 2 1,200 11.50 27/05/2008 25/11/2008 100.90 99.10 0.00 -1.00 -1.00 11.78 / 11.78 0.72 554
llec u cenbckoe xo35licmeo

Arpuka 1,000 11.80 01/04/2008 01/04/2008 29/09/2009 99.75 99.75 0.00 -0.10 0.16 1.41 | 13.46 0.16 722
Arpo-Coto3 1,500 10.00 24/06/2008 23/12/2008 21/06/2011 98.30 94.01 2.16 2.16 2.16 4.05 / 15.20 0.78 873
ArpoxonamHr 1,000 12.75 18/04/2008 24/07/2009 99.80 99.00 0.27 -0.34 13.86 / 13.86 121 744
Apkapa 1 600 13.20 28/06/2008 28/06/2008 100.05 98.50 -0.23 -0.29 15.56 / 15.56 0.36 916
Apkapa 2 700 13.31 21/02/2008 - 20/02/2009 98.88 97.52 - 0.20 -1.75 16.56 / - 0.60 993
Apkapa 3 1,200 13.65 03/04/2008 02/10/2008 31/03/2011 98.25 98.25 0.00 0.65 -1.73 3.67 1 17.05 0.55 1049
BenlpanKopm 700 12.50 04/03/2008 03/06/2008 02/12/2008 100.50 100.50 0.50 0.50 0.50 4.66 /11.44 0.31 530
FOT3K 2 1,500 10.50 19/06/2008 19/06/2008 18/06/2009 99.10 98.40 - 0.25 -0.25 3.99 /14.29 0.35 797
113 duHanc 400 11.00 23/05/2008 23/05/2008 98.99 98.99 -0.02 -0.02 -0.01 14.72 | 1472 0.28 839
MocCenblTpom 1,000 12.50 13/06/2008 12/12/2008 99.15 99.15 0.00 -0.43 -0.85 13.97 / 13.97 0.74 759
HIK 500 12.45 31/01/2008 31/01/2008 99.70 99.70 0.00 -0.10 -0.20 58.70 / 58.70 0.01 4610
oro2 1,200 12.95 26/02/2008 25/02/2009 98.00 98.00 - 0.50 -1.89 16.16 / 16.16 0.67 956
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 0.38 -484
MaBa 2 1,000 12.50 09/02/2008 09/05/2008 21/10/2011 100.69 100.69 0.69 0.00 -0.19 0.76 /10.33 0.25 411
Paarynai 1 2,000 1.00 03/04/2008 02/10/2008 93.60 85.30 -4.35 -4.45 19.02 / 19.02 0.61 1231
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Paarynsi 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 99.80 99.80 0.07 -0.05 0.55 / 11.56 0.16 542
Paarynsi 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 99.25 99.25 0.00 0.00 0.50 341 112.02 0.95 573
Pycarpo 1,000 8.50 19/07/2008 19/07/2008 101.13 100.00 -0.56 -0.56 7.39 1739 0.45 140
Cw6 Arp Mpynna 400 12.00 20/02/2008 20/05/2009 99.96 99.96 0.00 0.00 0.00 12.58 / 12.58 1.07 624
CopapyxecTso 2,500 10.45 24/04/2008 22/10/2009 97.00 97.00 -1.00 0.19 12.79 | - 141 641
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 05/06/2008 05/06/2008 99.75 99.75 0.25 -0.05 13.14 / 13.14 031 689
ApnamaHT 2 2,000 11.25 21/02/2008 - 20/05/2010 99.25 98.75 -0.10 0.50 12.28 [ 12.28 1.80 593
ATOMCTPOII3KCNOPT 1,500 7.75 27/05/2008 26/05/2009 24/05/2011 99.96 99.96 0.00 0.00 0.00 3.23 1792 1.18 180
nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.30 100.30 - -0.20 -0.20 2.01 /9.69 0.56 358
[esenonmeHT-tOr 1,000 12.50 20/05/2008 20/05/2008 18/05/2010 100.40 99.80 -0.30 -0.30 0.00 1.67 /12.38 0.28 619
JKC ®XC PB 500 12.00  27/05/2008 24/11/2009 100.02 100.02 0.00 0.00 0.00 12.32 / 12.32 1.48 598
KK puHanc 1,000 16.00  20/03/2008 18/12/2008 2411212009 100.00 100.00 0.00 -0.05 -0.09 16.97 / 16.96 141 1051
Wkom 1,250 13.10 28/03/2008 28/03/2009 99.48 99.00 -0.16 -0.06 -0.61 - -

Whrerpa 1 2,000 1050 21/03/2008 20/03/2009 99.73 99.73 -1.10 -0.27 11.02 / - 0.96 477
Whrerpa 2 3,000 10.70  03/06/2008 01/12/2009 29/11/2011 100.70 100.70 0.00 -1.05 0.59 5.26 / 10.52 154 427
Kamcxast gonmka 3 500 12.80  11/03/2008 09/06/2008 04/06/2009 100.60 100.60 0.20 0.19 1154 | 11.54 0.32 525
KocMoc OuaHe 2,000 1125 19/06/2008 19/06/2008 16/06/2011 100.25 100.25 0.25 0.25 0.68 1.25 / 10.80 0.35 468
necp 1,000 10.00  20/03/2008 20/03/2008 100.30 100.00 -0.20 -0.25 8.95 / 8.95 0.13 293
NCP WHescr 1 2,000 10.70  03/06/2008 03/06/2008 08/12/2009 100.35 100.00 -0.20 -0.20 0.18 1.94 /1035 0.32 426
NCP WHescr 2 3,000 835  17/07/2008 16/07/2009 14/07/2011 97.35 96.75 -0.20 0.05 -0.10 4.68 /10.85 1.27 460
Makpomup duxakc 2 1,500 11.65  08/07/2008 08/07/2008 03/07/2012 99.50 99.50 0.00 -0.50 0.95 132 /1321 0.39 696
MeTtpocTpoi 1,500 8.47 28/03/2008 28/03/2008 23/09/2011 100.00 100.00 0.00 0.00 0.00 0.38 / 852 0.15 253
M-WHpycTpus 1,000 12.25 19/02/2008 - 16/08/2011 101.60 101.60 0.48 -3.35 12.02 / - 2.54 564
MWAH 2,000 12.37 04/03/2008 02/09/2008 02/03/2010 90.00 90.00 0.00 0.50 3.00 9.32 / 34.46 0.42 2607
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 100.15 100.15 0.05 0.40 10.45 / 10.45 0.48 432
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 100.25 100.25 0.20 0.20 11.09 / - 1.34 481
Cmpoumenbcmeo

M.O.P.E. Mnasa 1,000 12.25 05/02/2008 05/08/2008 03/08/2010 99.10 98.70 0.20 -0.25 -0.40 3.09 /15.03 0.43 865
MWK'5 1,120 9.20 19/02/2008 - 20/05/2008 100.04 100.04 - 0.08 0.12 9.37 19.37 0.28 315
PWUlpynn 1,200 11.85 26/06/2008 26/06/2008 26/12/2009 98.55 97.55 -0.05 -0.05 -1.95 3.71 /1758 0.35 1100
Py6uH 1,200 13.75 15/04/2008 15/04/2008 13/10/2009 100.80 100.06 0.36 0.36 0.28 1.48 / 11.76 0.19 561
CneuCrpoit 2 2,000 8.59 22/05/2008 22/05/2008 20/05/2010 100.00 100.00 0.00 0.00 -0.03 1.19 /870 0.29 269
CrpoitTpaHclas 1 3,000 9.60 25/06/2008 25/06/2008 100.35 100.35 - 0.35 0.00 8.86 / - 0.38 286
CrpoitTpaHclas 2 5,000 8.49 18/07/2008 13/07/2012 96.50 96.50 0.00 0.05 -1.46 9.69 / - 3.45 337
CY-1553 3,000 10.30 20/02/2008 - 15/02/2012 100.00 100.00 0.00 -0.05 -0.20 0.16 / 0.16 3.85 425
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 99.80 99.60 0.25 0.30 0.15 2.15 / 14.50 0.15 819
Catn Mpynn 1,000 1170 20/05/2008 20/05/2008 15/05/2012 100.45 100.45 0.00 -0.04 -1.00 11.89 / 13.73 0.27 747
XMCrpotipecypc 3,000 13.00  16/04/2008 15/04/2009 13/10/2010 100.00 98.00 -0.40 -0.35 -3.00 6.61 / 14.36 0.99 792
LyH1 1,000 11.00  24/04/2008 24/04/2008 22/04/2010 99.95 99.95 0.15 0.05 -0.35 121 /-2667 |2.10 -432
LyH 2 1,500 1094  23/07/2008 23/07/2008 20/01/2010 99.82 99.82 -0.18 0.33 2.85 /1164 0.43 547
IOCKK 600 13.00  01/07/2008 01/07/2008 99.00 99.00 0.00 0.00 -0.89 16.04 / 16.04 0.37 960
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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 102.28125 102.31 0.05 0.05 221 -6.979 0.899 0.923
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 104.359375 104.42 0.11 0.11 212 -2.759 1711 1.801
T45/812/31/11 4.625 31/12/2011 16.131MMM 107.953125 107.97 0.09 0.09 248 -3.003 3.587 3.901
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 108.703125 108.77 0.27 0.27 3.46 11.003 7.209 8.056
T41/2 02/15/36 45 15/02/2036 26.397MMM 103.828125 103.89 0.34 0.34 4.26 4543 15.779 17.351
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 146.7126 147.21 0.26 374 5.15 170.3 7.0 10.490
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 185.44 185.94 0.22 3.32 5.63 185.86 10.26 19.47
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 115.0000 115.35 0.00 1.35 5.33 192.6 6.6 7.835
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 115.0000 115.35 0.00 135 5.3330 192.6 6.6 7.835
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 99.61 99.74 0.04 0.45 4.05 181.59 0.29 0.29
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 94.83 95.07 0.00 2.30 4.69 225.11 297 2.96
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 115.00 115.35 0.00 135 5.33 192.65 6.63 7.84
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.57 105.82 0.00 0.00 4.25 67.05 1.60 1.72
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 132.13 132.63 0.50 0.50 4.06 108.86 5.15 7.01
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 32.5370 32.63 0.00 -0.32 141.47 #N/AN Ap 0.7 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 32.8250 33.01 0.00 -0.28 81.56 #N/AN Ap 13 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 32.1820 32.49 -0.21 -0.65 55.47 #N/AN Ap 21 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 32.6610 33.08 0.00 -0.35 38.13 #N/AN Ap 30 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 32.2580 32.76 -0.06 -0.85 29.18 #N/AN Ap 37 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 #NIAN.A. #N/AN.A. 297.05 #N/AN Ap 05 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 117.89 118.09 0.08 0.49 355 138.44 151 1.84
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 122.80 123.30 0.12 0.47 455 205.87 329 4.08
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 128.37 128.87 -0.01 0.06 5.22 230.56 491 6.40
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 133.42 133.52 0.09 -1.39 6.19 216.72 6.06 8.63
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 156.73 157.23 -0.16 -0.76 6.00 253.02 731 11.66
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 142.18 142.68 0.08 -0.18 6.29 254.84 9.95 14.56
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 109.49 109.69 -0.13 -0.70 6.39 232.38 12.84 14.34
Dur .
) ] . . Amt Px Px Chg Chg Yid Oas Adj Risk
Security Name/ Rating (S&P/Moody's/Fitch) Cpn  Maturity Outstanding  Bid  Ask Net Net Yt_m Sprea_ld Mty Oa}s
1d lw  Mid Mid Mid Mid
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Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Net 1w YId Ytm Mid Oas Spread Mid Dur Adj Mty Mid Risk Oas Mid
CHINA (AJA2A)

CHINA 7.3 12/15/08 7.30 15/12/2008 1IMMM 103.83 103.89 0.05 0.05 2.80 50.78 0.85 0.89
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 110.27 110.40 0.00 0.00 344 102.88 2.87 337
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 98.43 98.73 0.00 0.00 450 64.36 5.68 5.70
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 119.39 119.89 0.00 0.00 5.81 200.32 10.89 13.46
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.36 106.66 0.04 0.15 4.26 202.21 1.14 1.24
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.96 113.51 0.06 -0.03 4.70 249.46 217 247
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 114.04 114.46 0.09 0.59 5.72 272.15 531 6.18
COLOM 7 3/8 01/17 7.38 27/01/2017 1.65MMM 109.55 109.93 0.11 1.15 5.96 263.76 6.64 741
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 116.07 116.85 -0.12 -1.15 6.82 306.68 9.82 11.97
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 143.89 144.86 0.41 -0.92 6.69 280.08 11.16 16.30
COLOM 7 3/8 09/37 7.38 18/09/2037 1.818MMM 106.50 107.22 -0.35 0.09 6.83 271.34 12.17 13.52
KAZAKHSTAN (BBB/Baa2/BBB)

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

MEX10 3/8 02/17/09 10.38 17/02/2009 970.412MM 106.95 107.15 -0.10 0.07 3.46 119.09 0.96 1.07
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.136MM 111.49 112.14 -0.10 0.25 4.23 171.75 3.44 3.87
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 143.52 144.35 -0.14 0.20 5.03 181.12 591 8.87
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 99.81 99.81 0.14 -0.48 5.52 136.21 8.21 8.77
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 164.67 165.17 -0.11 -0.46 5.73 201.43 9.69 16.41
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 109.00 109.25 -0.57 -1.76 6.06 202.65 12.61 14.32
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 104.00 104.38 0.00 0.00 4.48 222.85 1.04 111
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.29 296.62 2.60 2.93
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.37 351.66 4.72 521
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.73 326.53 711 8.99
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.49 282.32 9.05 13.39
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 276.59 11.93 11.69
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.36 107.11 0.00 0.00 3.77 154.77 122 132
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.59 110.34 0.00 0.00 4.75 218.39 3.60 4.04
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 106.35 107.10 0.00 0.00 5.24 230.66 5.15 5.60
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 121.50 122.50 0.00 0.00 5.47 210.35 6.71 8.38
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Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Net 1w YId Ytm Mid Oas Spread Mid Dur Adj Mty Mid Risk Oas Mid
TURKEY (BB-/Ba3/BB-)

TURKEY12 3/8 06/09 12.38 15/06/2009 1.046MMM 111.09 111.22 0.00 0.00 3.95 173.79 1.27 1.43
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.48 111.68 0.00 0.00 5.18 157.18 2.59 2.92
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 118.77 119.02 0.00 0.00 5.71 286.56 4.66 5.60
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.89 96.14 0.00 0.00 6.09 205.70 6.55 6.74
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 104.08 104.53 0.00 0.00 6.49 292.34 8.20 8.79
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 105.65 106.10 0.00 0.00 6.79 308.06 9.51 10.56
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 97.69 98.09 0.00 0.00 7.05 302.59 11.92 12.14
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 102.83 103.33 0.02 0.02 459 #N/AN Ap 0.01 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 104.10 104.60 0.12 0.12 5.33 299.21 2.70 2.90
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 108.11 108.61 0.13 0.13 5.81 304.21 4.37 4.82
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN Ap #N/AN.A. #N/AN Ap
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 107.69 108.09 0.00 -0.17 8.38 462.55 2.72 3.16
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 100.17 100.52 -0.53 -0.10 8.43 547.24 4.90 5.10
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 130.27 130.77 0.29 -1.07 9.07 570.18 591 8.17
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 76.31 76.66 -0.26 -0.64 9.15 557.71 8.07 6.34
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.20 451.50 9.08 8.92
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.02 430.03 9.25 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 453.59 10.28 11.45
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CORPORATE EUROBONDS

Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YI(:AL'[m Px Bid Px Ask  Chg Net 1d Cr:,stl(\]let '\Dlll:; Q?é Y;;i;zi Rating (S&P/Moody's/Fitch)
RUSSIA
AFKSRU 8 7/8 01/11 AFKSRU Diversified 8.875 28/01/2011 350MM 8.59 7.62 103.08 103.53 0.21 0.21 2.60 535 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.17 6.33 100.74 100.77 0.00 0.00 0.20 420
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.06 5.16 100.73 100.78 -0.01 -0.01 0.26 288 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.20 732 108.08 108.33 0.40 0.40 5.05 418
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.25 6.57 105.98 106.20 0.13 0.13 132 440 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.32 8.38 99.10 99.35 0.45 0.45 5.55 505
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 5.61 99.92 100.17 0.33 0.33 4.65 281
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.64 5.05 108.75 109.00 0.15 0.15 1.55 289
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 747 5.95 104.21 104.55 0.00 0.00 231 240
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.33 6.03 115.43 115.68 0.35 0.35 3.96 327
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.27 6.99 93.45 93.95 0.00 0.00 5.50 318
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 6.97 6.79 103.23 103.48 0.58 0.58 1.76 269
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.98 6.70 123.48 123.73 1.02 1.02 11.54 244
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.83 6.73 102.05 102.30 0.15 0.15 1.69 457 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 791 6.32 101.10 101.21 0.00 0.00 0.68 397 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.75 8.44 100.00 100.01 0.00 0.00 0.00 1189
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.11 7.04 103.10 103.35 0.19 0.19 234 484 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.83 7.35 102.08 102.33 0.27 0.27 3.38 480
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.96 5.59 102.28 102.52 0.14 0.14 153 341 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.43 6.34 102.19 102.44 0.00 0.00 0.98 408
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.68 7.88 106.42 106.80 0.36 0.36 4.62 491 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 774 779 99.39 99.64 0.29 0.29 5.41 452 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 00  #N/ANA. #N/ANA. #NJANA.  #NJANA.  #N/ANA. #NANA. #NANA. - #NANA.
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.87 6.85 99.95 100.20 0.25 0.25 3.03 442 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.78 8.10 96.23 96.48 0.47 0.47 6.11 464
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.57 6.52 104.44 104.57 0.11 0.11 1.27 438
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.83 6.81 102.10 102.35 0.16 0.16 1.79 465
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.11 7.33 103.20 103.45 0.27 0.27 311 491 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.26 8.26 99.80 100.05 0.48 0.48 5.85 496
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.46 6.84 100.45 100.49 -0.01 -0.01 0.30 434 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 9.01 10.57 95.61 95.86 -0.11 -0.07 5.37 176
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.76 5.97 103.09 103.21 0.14 0.14 1.51 382
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.26 6.76 101.42 101.67 021 0.21 2.49 455
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.40 754 98.97 99.22 031 031 4.25 479 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.62 8.59 98.32 98.57 0.00 0.00 5.64 136
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 717 5.61 101.12 101.23 0.00 0.00 0.71 327
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.74 7.10 96.39 96.64 0.84 1.45 5.77 380 BE+A3IBEB
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VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.84 5.84 100.46 100.53 0.00 0.00 0.48 355 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.32 7.46 97.95 98.20 0.00 0.00 5.76 481
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.72 5.95 102.24 102.49 0.22 0.22 252 374 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.95 6.42 103.19 103.44 0.32 0.32 431 367
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.13 7.97 99.98 100.01 0.00 0.00 0.22 586
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.13 10.87 92.17 92.42 0.18 0.18 229 9
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 10.01 11.91 88.56 88.81 0.00 0.00 5.24 972
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.20 6.93 100.36 100.61 0.00 0.00 5.37 378 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.80 5.60 100.99 101.12 0.00 0.00 0.82 336
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.26 6.49 103.14 103.39 0.28 0.28 314 400 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.26 7.14 100.80 101.05 0.00 0.00 5.32 363
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.43 6.47 97.11 97.36 0.46 0.46 12.78 327
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.48 7.38 100.18 100.23 0.00 0.00 0.22 506
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.24 8.17 99.94 100.19 0.00 0.00 1.09 567
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 5.90125 09/06/2011 87.414MM  #N/AN.A. #N/AN.A. #NJANA.  #NANA.  #N/ANA. #NANA. #NANA.  #NJANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.36 6.94 105.75 105.95 0.19 0.25 2.88 479 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.20 384 101.39 101.43 -0.01 -0.04 0.17 160
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.73 4.30 101.45 10153  #N/AN.A. 0.00 0.27 192
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.30 4.22 117.50 11750  #N/AN.A. 113 2.96 152
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.63 4.97 119.54 119.54  #N/AN.A. -0.86 4.36 224 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.84 5.34 113.28 113.28 0.00 -1.47 5.13 182
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 5.89 5.54 104.00 104.00 0.97 0.00 6.60 201
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 6.99 5.87 119.88 119.88 -0.40 0.13 7.38 234
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 5.89 4.16 108.16 108.35 -0.10 0.19 3.54 61 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.67 4.23 100.68 100.68 0.00 0.00 1.46 50
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.80 4.48 95.11 95.11 0.01 0.01 272 56
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.80 4.68 95.61 95.61 0.00 0.00 4.20 70
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.76 4.83 93.01 93.01 0.00 0.00 5.26 73 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.27 5.02 104.05 104.05 0.00 0.00 8.67 72
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.62 4.96 82.29 82.29 0.00 0.00 15.94 72
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 414 450 99.61 99.61 -0.69 -0.24 1.03 239
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.51 5.53 99.85 99.85 -0.65 -0.97 5.00 200 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.67 5.51 101.38 101.38  #N/AN.A. 0.31 5.67 198
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PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 7.58 391 103.73 103.98 0.30 0.64 0.93 166 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 7.54 329 104.49 104.49 0.10 0.35 0.93 90
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.67 7.03 100.90 101.28 0.13 0.13 1.49 480 -/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 8.22 9.92 95.56 96.05 0.16 0.16 2.05 768

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.26 1111 86.13 86.63 0.29 0.29 447 793 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.64 10.95 87.96 88.46 0.32 0.32 4.82 772

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.35 9.44 88.00 88.50 0.43 043 10.02 678

TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #NANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.74 7.90 101.36 101.76 0.14 0.14 159 93

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.10 7.97 100.10 100.60 0.20 0.00 237 573

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.05 8.62 101.92 102.42 0.27 0.27 3.35 604 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 9.04 9.07 99.32 99.82 0.46 0.46 5.64 562

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 7.98 7.75 102.75 103.25 0.25 0.25 6.25 398 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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