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MakpoakoHOMMKa
Punamuka cnpagos EMBI+ Whoekc  posepust  notpebuteneir  k  okoHomuke  CLUA,  paccuuTbiBaemblil
325 EMBI+ Poccus cnpap R R IR MccneAOBaTe{leKon opraHusauuen Conference Board, ynan B anpene go 62.3 n. —
200 MMHUMAnbHOM OTMETKM 3a mocneaHue nsiTb net. CornacHo NepecMoTPEeHHBIM AaHHbIM,
3HayeHWe nokasatens B mMapTe cocTaensano 65.9 n., a He 64.5 n., kak coobanock
a8 paHee. JKOHOMMCTbI OXwaanu Bonee 3HaYMTENbHOTO CHIMKEHMS — 4O 61 n. ¢ paHee
250 00bsABNEHHOrO MapTOBCKOrO YpoBHs1. B 2007 r. cpegHee 3HaueHne uHOeKca CoCTaBnsano
225 103.2 n., B 2006 r. — 105.9 n. MageHne LeH Ha Wnbe, YXYALEHWe CUTyaLun Ha PbIHKe
200 KWmbsl, @ Takke MOBbILEHWE LEH Ha MPOAYKTbl MUTaHUS W SHEPTOHOCUTENM
175 CnOCcOBCTBYIOT  COKpALLEHWK0 MOTPEOMTENbCKMX PacxodoB, YTO Yyxe MnpuBeno K
3HAYNTENBHOMY  OCNabneHnio  amepuKkaHCKoW  SKOHOMWKM, OTMEYaloT — JKCmepTbl.
150 Croumoctb xurbs B 20 kpynHenwmx ropopax CLUA ynana B deBpane Ha pekopaHyio
1% BenuumHy. MHaekc S&P/Case-Shiller pyxHyn Ha 12.7% Mo CPABHEHMIO C aHANOTMYHBIM
100 ‘ ‘ ‘ nepuogoM MPOLLIIONO rofa, YTO SIBASETCS CambliM 3HAYUTENbHBIM CHUXEHWEM C Hayana
27.11.2007 17.01.2008 10.03.2008 29.04.2008 ny6nukaumm atoro uHankatopa B 2001 r. MHAeKc OTHOLLEHMS noTpebuTenei K TekyLyen

cutyauum ynan B anpene o 80.7 n. ¢ 90.6 n. B mapte. [lons rpaxaaH, nonararoLux, Yto
pa6oty B CLUA HaitTv nerko, onyctunack A0 16.6% — MUHUMaNbHOTO YPOBHS C CeHTAGPSA
2004 r., no cpaBHeHnto ¢ 19.2% B mapte. lMpu atom 27.9% amepukaHUEB celyac

MemoyHuk: JP Morgan

Hopmann3oBaHHbIe NoKanbHbIe AONTOBbIE MHAEGKCHI CUMTAIOT, YTO YCTPOUTLCS Ha paboTy Tsikeno npoTus 24.5% mecsiLem paHee.
101% CHxeHe nHaekca foepus notpeduteneit Ha 40% no cpaBHeHWo ¢ MeamaHom 2007 T.
/v/““j rOBOPUT O MPOAOIKAOLLMXCS HEraTMBHbIX MPOLEccax B aMepukaHckon akoHommke, PPC
100% \_ CLLA, kaKk 0XnaaeTcs, B CErofiHs BHOBb CHU3WT YpoBeHb 6a30BOW NPOLIEHTHO CTaBKM [0
2% ropoBbIX, YTOBbI MOMbITaTLCA CTAOMNM3NPOBATL (HMHAHCOBbIE PbIHKM 1 NOAAEPXAaTb
99% notpebutenbckoe 1 fenosoe fosepue. AdEKT OT NPeablayLLMX CHUKEHUA He okasan
CTMMYNVPYIOLLETO BO3AEACTBUS HA PSLOBbIX amepukaHLeB. Tekyliue ycnosusi — pocT
98% LeH Ha OCHOBHble TOBapbl M TOMMMBO W PE3KOE CHIBKEHWE CTOMMOCTM XWNbS —
3aCTaBNAOT aMepUKaHLEB CBECTU NOTpebuTenbCkue pacxomsl K MuHUMYMy. bonee Toro,
97% YKECTOUEHME YCTOBUI Ha 3aeMHble CPELCTBAa W HexenaHue 6paTb KpeauTbl MoA
e — S — BbICOKYIO CTaBKy OrpaHU4YMBAET TEMMbI KDEAUTOBAHWS, YTO TaKKe 3aCTaBNseT rpaxmnaH

CLIA cokpawatb "anneTutbl”. Bce 3TO HanpsMyl HeratMBHO BMMSET Ha TeMMb
3koHomMuyeckoro pocta CLUA.

96% T T T T T |
22.10.2007  27.11.2007  10.01.2008  14.02.2008  24.03.2008  28.04.200¢

Memoyruk: www. Cbonds.ru BasoBble akTuBbI
KpuBas craBok kasHauelickux obssatenscts CLUA 3amepna nepen aaHHbiMu no BBl 3a
NDF RUR/USD, MIBID rate (%) | ksapTan u peweHue ®PC no craskam. Ecnu ®PC HaMeKHeT Ha COXpaHeHe CTaBKi Ha
10 ypoeHe 2.00% B CpeaHeCpOYHON NepcnekTuse, To Ans kpueon US-Treasuries ato Byaet

03HayaTb AanbHEeMWWA poCT LOXOAHOCTEN W CcoKpalieHne cnpspa mexay 2- u 10-
neTHUMM Bbinyckamu. [loxogHocTb 10-neTHux obssatenscts coctasuna 3.82 (-0.01)%,

8 L] L L] L ] L L]
e 2-neTHuX — Ao 2.34 (+0.01)%.
6 ¥ s o&—=
. ® . '_M
4 Pa3BuBatoLLeCs PbIHKK
, e "AnneTuT" MHBECTOPOB K PUCKY PACMpOCTPaHAETCS MWLb Ha (DOHLOBbIE aKTMBI, TOrAA
‘ Month kak ponrv EM npogomkatoT nnaBHOE 3-HefemnbHOe CHWkenwe. BonaTurbHocTb B
NDFimp.yld. ~ e MiBIDrate ~ *  NDF1day ago poccuiickom 30-neTHeM GeHUMapke COXpaHsIeTCs:: LieHa Ha Bbinyck nogpocna go 115.10

0 — T T T (+0.30) n.n., a ero cnpag k UST coctasun 148 (-3) 6.n.
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PbiHOK py6neBbix obnurawuit

MemoyHuk: Bloomberg

JlokanbHbI AONTOBOW PHIHOK BNan B NMECCUMU3M OT CUTYaLWM Ha OEHEXHOM PbIHKE W
pencteuin L. Tem He wmeHee, 4yacTb noTpeGHOCTM B NWKBMAHOCTM Byepa Obina
KOMMeHcupoBaHa Yepe3 pedmHaHcuposanme B LIb (nodpobHee Ha cmp. 2).

NOK "Anemap" Ten. +7 (495) 411-6655
Poccusi, 117218, 1. Mockea, E-mail: research@alemar.ru

yn. KpxwkaHosckoro, A.14, kopn.3 http:///www.alemar.ru


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

WK "Anemap"/2ExenHeBHbil 6lonneTeHb nHBecTopa

MokazaTtenu NUKBUAHOCTH
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WemouHuk: Bloomberg

JIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Mokasatenb pybresoi NMKBUAHOCTW CErofHs YTpoMm coctasun 688.5 (+174.0) mnpg pyo.
CTpyKTypa NUKBUAHOCTY BBIMMSAUT CneaytoLLmm 06pa3oM: 0CTaTki Ha KopcyeTax B3neTenu
no 618.9 (+193.8) mnpa pyb6., Toraa kak fenoauthl 6aHkos B LIb cocTasunm 69.6 (+19.8)
mnpg py6. CTpemuTenbHbIA POCT OCTATKOB Ha KOpCYETax Bbl3BaH PEKOPAHbIM POCTOM
obwvema onepauyin PEMO B LieHTpansHbiM baHkom. Buyepa yqacTHuku peiHka 3aHsnm y LIb
2371 wmnpg pyb., Tem cambiM  KOMNeHcupoBaB MOTpebHOCTL B CpeacTsax,
obpasoBasLuytocs HakaHyHe. Ctasku MBK Buepa cHusunuce ¢ 12% po 8-8.5%, a Ha
CErofHsiLHee OTKPbITWE OAHOAHEBHbIE KpeauTbl 0bxoaaTcs no 7-8%. Mbl oxuaaem, 4to
[EHEXHbIA PbIHOK MPOAOMKAT BOCCTAHOBMEHME, a NoBbilleHWe cTaBok LIB He okaxer
CYLLIECTBEHHOTO AABMNEHNE B CPEAHECPOYHON NEPCEKTHUBE.

Kpusas crasok LIBOR (USD) Byepa cHuaunachb B cpegHeMm Ha 4-5 6.n., a Hanbonbluas
BONATUNBLHOCTL CTABOK Habntopanack B 4ONTOcpo4HOM cermeHTe: 1M LIBOR coctasnsiet
2.83%, 3M LIBOR - 2.87%, 12M LIBOR - 3.11%. CtaBku poccuiickux NDF cHusunuch B
KpaTKOCPOYHOM cermeHTe Ao 2-4%, a bonee aanbHWe CTaBku He npeBbiwatoT 6.0%.

WHBecTMUmMM: oKyC Ha NMKBMAHOCTb

CnoxHble ycnoBusi, C(hOPMUPOBABLUMECS HA NOKANbHOM [AOMTOBOM pPbiHKE B Havane
Hepienu, MpOLOMKaloT OkasblBaTh JaBreHne Ha KOTMPOBKU. M XoTs ypoBeHb pybreBoil
NVMKBMAHOCTY Bbln BOCCTAHOBNEH BO BTOPHUK 3a CYeT pednHaHcupoBaHus B LIB, obliee
HacTpOeHWe MHBECTOPOB OCTAETCS YMEPEHHO-HETaTUBHBIM.

Ha Haw B3rnsg, 3HauuTenbHas YacTb poiHka (O®3, Mocksa 1 kopnopaTvBHbIE BbIMyCKU C
MUHUMaInbHOW JOXOAHOCTLIO) CTana ManouHTEPECHOI Ans MHBECTOPOB. W BUHOI 3a€eCh He
CTONMbKO MoBbIweHne cTasok LB Ha 0.25 n.n., CKONbKo BO3MOXHOCTb WX AanbHEMLero u
Gonee crpemuTenbHOro pocta. bonee TOro, HECMOTPS Ha HEKOTOpbIE YMyYLIEHUS,
cuTyauus ¢ pybneBoil NMWUKBWAHOCTBIO BbIFMSANT NeYarbHO. YYaCTHUKM pbiHKA BYepa
pecuHaHcMpoBanu pekopaHbiil 06bem cpeacTs B xone aykuvoHos PEMO: 237 mnpg pyb.
Crasku MBK cHuannmck ¢ 12% po 8-8.5%, a k Beyepy 1 BOBCE MOLLMN HUXE.

Wtorn aykumoHoB no Bbinyckam MockBbl MOXHO Ha3BaTb O4EBWAHbIMK. B cnoxwBLumxcs
YCNOBUSAX AEHEXHOTO PbIHKA MHBECTOPBLI HE 06paLLalT BHUMAaHWE Ha BbIMYCKW, UMEIoLLME
HaumeHbLLMiA cnpag Hap ctaskon PEMO LIB. Ecrn cektop O®3 yaepxuBatoT OT Npoaax
KPYMHbIE Y4aCTHWKM 3TOTO PbiHKa, TO CuTyaums ¢ obnuraumamu Mocksbl 6onee rpycTHas.

B kpaTkocpoyHOW NepcnekTvBe BBIUAY "PBAHOMO" pUTMa TOPrOB Mbl OXMAAEM AaNbHENLIENO
CMON3aHMsl KOTUPOBOK BbIMYCKOB NepBoro ypoBHs, O®3 u Mocksbl. Mexay Tem, Hayano
HOBOTO MecsiLia MOXET NO3UTUBHO CKa3aTbCsl HA JEHEXHOM PbIHKE W MPUBECTM K CHUXEHMIO
cTaBok MBK Ao 4-5% 1 BOCCTAHOBMEHMIO YPOBHS NIMKBUAHOCTY.
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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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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 102.44 102.30 6.08 /- 154

003 25058 40,655 630 30/04/2008 30/04/2008 100.02 100.00 -0.01 -0.07 339 /- 0.00

003 25059 40,821 610  23/07/2008 19/01/2011 99.99 99.85 -0.08 -0.18 6.28 / - 2.38

003 25060 40,734 580  30/07/2008 29/04/2009 100.14 99.90 0.12 0.12 591 /- 0.92

003 25061 42,513 580  07/05/2008 05/05/2010 99.66 99.46 0.00 0.03 6.17 / - 177

003 26198 42,117 600  03/11/2008 02/11/2012 97.99 97.75 -1.62 6.55 /- 3.73

003 26199 39,991 610  16/07/2008 11/07/2012 99.10 98.90 0.00 -0.16 -0.01 653 /- 3.50

003 27026 16,000 600  11/06/2008 11/03/2009 100.10 99.82 0.16 -0.19 -1.74 6.18 / - 0.79

003 46001 60,000 1000  11/06/2008 10/09/2008 102.20 101.70 -0.10 464 | - 0.35

003 46002 62,000 900  13/08/2008 08/08/2012 106.50 105.00 -1.75 -1.64 -151 6.87 / - 2.89

003 46003 37,298 1000  16/07/2008 14/07/2010 106.40 106.40 0.00 -0.80 6.93 /- 1.48

003 46012 40,000 121 01/10/2008 05/09/2029 69.62 69.62 0.01 0.17 0.23 718 /- 13.45

003 46014 58,290 900  10/09/2008 29/08/2018 105.28 105.15 -0.29 221 6.87 / - 459

003 46017 79,995 800  14/05/2008 03/08/2016 104.00 103.40 -0.10 -1.25 6.58 / - 5.54

003 46018 128,855 900  11/06/2008 24/11/2021 106.15 106.05 -0.43 6.89 / - 7.59

003 46020 101,587 690  13/08/2008 06/02/2036 97.80 97.40 -0.37 -0.64 723 /- 11.43

003 46021 79,677 750  20/08/2008 08/08/2018 96.55 96.55 0.01 0.05 -0.15 6.74 / - 6.69

Mockea

Mocksa 29 5,000 10.00  05/06/2008 05/06/2008 100.60 100.30 -0.35 -0.35 533 /- 0.10 -54
Mocksa 36 4,000 10.00  16/06/2008 16/12/2008 103.00 103.00 0.00 0.00 -0.03 515 / - 0.58 -79
Mocksa 38 5,000 10.00  26/06/2008 26/12/2010 108.50 108.50 -1.00 -0.25 6.57 / - 2.20 23
Mocksa 39 5,000 10.00 21/07/2008 21/07/2014 106.46 106.46 0.56 -0.80 6.63 / - 4.62 23
Mocksa 41 3,378 10.00 30/07/2008 30/07/2010 103.09 103.09 -0.31 -1.84 6.84 / - 1.92 53
Mocksa 43 5,000 10.00 17/05/2008 17/05/2008 101.00 101.00 0.00 0.00 0.00 -10.56 / - 0.05 -1665
Mocksa 44 20,000 10.00 24]06/2008 24]06/2015 104.40 104.40 -0.30 -0.80 7.02 [ - 5.08 56
Mocksa 47 10,000 10.00 28/07/2008 28/04/2009 102.10 102.10 0.00 0.00 -0.75 6.46 / - 0.90 42
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 11/09/2008 17/12/2009 102.50 102.50 0.01 1.03 8.00 / - 1.42 176
BalukoprocTtaH 5 1,000 8.02 07/05/2008 04/11/2009 100.30 100.30 0.00 0.00 0.20 7.96 /- 1.30 175
Benoropoackas 06n. 3 2,000 8.38 15/05/2008 10/11/2010 99.51 99.51 -0.14 051 8.88 / - 2.08

Benoropoackas o6n. 4 1,020 7.88 23/07/2008 19/10/2011 98.00 98.00 0.99 -0.60 8.83 /- 281 231
Bonrorpap 1 450 9.20 17/07/2008 17/07/2008 99.80 99.80 - 0.00 0.73 1054 / - 0.19 448
Bonrorpap 2 600 9.65 20/06/2008 2171212009 101.00 101.00 0.00 0.00 0.00 8.87 /- 1.40 259
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 97.95 97.95 -0.05 0.55 0.55 943 [ - 1.70 304
Bonrorpapckas o6n. 261 700 11.00 19/06/2008 17/06/2010 100.65 100.50 0.08 -0.22 922 / - 0.53

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 101.00 101.00 0.00 0.65 0.70 -/

BopoHexckas 06n. 2 500 12.00 17/06/2008 18/06/2009 104.99 103.01 0.50 0.15 8.38 / - 0.98 224
BopoHexckas 06n. 3 500 10.25 30/06/2008 27/06/2011 102.25 102.25 -0.75 0.30 9.62 / - 2.19 302
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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
MyHuyunanbHble u cy6gpedepanbHble

VBaHoBcKas 06 1,000 9.00 13/05/2008 09/11/2010 98.11 98.11 0.00 0.61 0.11 9.92 /- 1.58 388
WkpyTckas obn. 312 900 7.50 23/10/2008 23/10/2008 100.10 99.30 -0.40 -0.10 -0.20 831 /- 0.45 230
WpkyTckas obn. 311 1,500 9.00 19/06/2008 17/12/2009 100.25 99.70 -0.23 -0.23 -0.22 8.60 / - 0.79 257
WpkyTckas obn. 313 3,000 7.75 23/07/2008 24/11/2010 98.15 98.15 0.28 -0.10 8.81 /- 1.19 -239
WpkyTckas obn. 314 1,200 8.25 21/05/2008 26/05/2010 99.00 99.00 0.05 0.00 8.68 / - 0.89

KasaHb 3 2,300 9.32 28/05/2008 29/08/2009 99.80 99.80 -0.09 0.96 841 / - 1.16 222
Kanyxckas o6n. 2 1,300 8.60 02/06/2008 29/08/2011 96.50 96.50 - -1.50 -0.70 10.06 / - 2.20 383
Kapenus 500 8.15 09/06/2008 02/06/2010 99.50 99.50 0.88 0.88 -0.38 8.22 / - 1.45 93
Kuposckas o6n. 1 400 8.39 23/06/2008 22/12/2008 100.20 99.65 -0.27 0.12 0.12 8.50 / - 0.57 270
Kuposckas 06n. 2 600 8.45 26/06/2008 24/09/2009 99.24 99.24 0.00 0.00 0.39 9.34 | - 0.81 345
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 98.00 98.00 -3.20 -3.20 -3.20 14.17 | - 0.45 784
Komn 6 700 12.50 14/10/2008 14/10/2010 105.50 105.50 -2.77 -0.50 8.97 / - 2.02 257
Komn 7 1,000 10.00 23/05/2008 22/11/2013 102.00 102.00 0.00 1.00 3.79 835 /- 3.70 190
Komn 8 1,000 9.00 04/09/2008 03/12/2015 92.00 92.00 0.55 3.00 8.68 / - 4.92

KpacHosipck 5 1,000 7.50 18/10/2008 18/10/2008 99.91 99.91 0.01 0.16 7.84 | - 0.43 189
KpacHosipckuii kpai 3 3,000 6.00 01/10/2008 01/10/2008 99.75 99.75 -0.01 0.70 6.70 / - 0.40 76
KypraHckasi o6n. 500 9.25 16/06/2008 17/12/2009 99.00 98.60 -0.20 -0.20 10.44 | - 1.38 409
JleHuHrpagickasi obn. 2 800 14.01 11/06/2008 08/12/2010 112.90 112.90 -0.15 0.30 8.57 / - 2.02 217
JleHuHrpagickasi o6n. 3 1,300 12.50 13/06/2008 05/12/2014 117.32 117.32 0.00 -0.18 8.77 | - 431 228
Jiunevkas o6n. 4 1,500 7.95 22/07/2008 19/07/2011 99.00 98.00 0.20 0.20 0.00 8.67 / - 1.95 247
MarapaH 450 11.00 16/06/2008 15/09/2008 100.90 100.90 -0.05 0.10 8.81 /- 0.34 283
Mapuii On 500 8.25 22/05/2008 23/05/2009 98.20 97.60 0.10 0.10 -0.08 10.77 [ - 0.92 453
Mockosckas 06n. 4 9,600 11.00 22/07/2008 21/04/2009 104.00 104.00 0.00 0.00 6.90 / - 0.88 85
Mockosckas 0611. 5 12,000 1000 30/09/2008 30/03/2010 104.45 104.45 -0.10 0.15 7.60 / - 1.66 132
Mockosckas 0611. 6 12,000 900  21/10/2008 19/04/2011 102.50 102.50 -0.60 -0.50 8.20 /- 247 177
Mockosckas 0611, 7 16,000 800  22/10/2008 16/04/2014 98.20 98.20 -0.81 -1.15 857 /- 4.46 210
Huxeropogckasi o61. 2 2,500 999  02/11/2008 02/11/2008 100.75 100.75 0.00 0.00 -0.35 832 /- 0.46 231
Huxeropogckasi o6. 3 2,000 845  23/10/2008 20/10/2011 99.49 99.49 - 0.38 1.33 8.38 / - 2.18 210
HoBocu6mpck 3 1,000 1200  13/07/2008 14/07/2009 104.40 104.40 0.00 -0.15 0.48 8.23 /- 1.04 208
HoBocu6mpck 4 1,500 8.60  24/06/2008 24/06/2010 100.00 100.00 0.01 0.25 1.48 872 /- 1.81 236
HoBocu6upcxast o61. 3 2,500 800  17/06/2008 15/12/2009 100.00 100.00 - 0.00 0.00 792 /- 0.79 190
HoruHck 2 500 1025 22/08/2008 21/08/2009 102.55 102.55 155 155 5.10 830 /- 1.14 213
OpexoBo-3yeso 160 1150  20/06/2008 20/06/2008 98.70 98.70 0.18 0.18 -1.10 2277 | - 0.11 1581
MeHaeHckas 61, 800 945  13/07/2008 13/10/2009 100.69 100.69 0.04 0.14 9.20 /- 0.84 284
Camapckasi 061, 2 2,000 6.82  12/06/2008 09/09/2010 98.50 98.50 0.60 0.50 773 [ - 2.02 138
Camapckasi o61. 3 4,500 760  15/05/2008 11/08/2011 99.09 99.09 - 0.19 1.09 8.16 / - 267 169
Camapckasi o6n. 4 5,000 6.98  25/06/2008 20/06/2012 95.93 95.93 0.00 0.23 -0.08 8.40 / - 3.32 184
Caxa (Skyus) 3 560 12.00  17/06/2008 17/06/2008 100.69 100.00 -0.25 -0.25 -0.75 959 /- 0.12 358
Caxa (SkyTus) 6 2,000 10.00  15/05/2008 13/05/2010 102.30 102.30 0.30 0.20 9.04 / - 122 221
Caxa (Skyus) 7 2,500 795  17/07/2008 11/04/2013 98.55 98.55 0.55 -0.34 857 / - 3.15 216
TamBosckas 06r. 400 800  27/06/2008 27/09/2008 100.00 100.00 0.00 0.00 0.00 823 /- 0.38 221
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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

Tsepckas 06n. 3 800 7.95 31/05/2008 30/11/2008 99.50 99.50 -0.15 -0.15 -0.45 9.12 /- 0.52

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 98.25 98.25 0.00 0.25 0.45 773 1 - 0.90 286
Tomckas 06n. 4 1,001 7.00 26/06/2008 26/12/2011 97.25 97.25 0.07 1.50 8.03 / - 1.83 222
Tynbckasi 06n. 1,500 8.50 26/06/2008 28/06/2009 100.90 100.50 - 0.45 1.70 8.09 / - 1.03 196
Yomyptus 1 1,000 8.20 27/06/2008 27/12/2008 99.42 99.42 0.00 0.02 0.19 9.30 /- 0.59 322
Yomyptus 2 1,500 8.40 17/07/2008 15/07/2012 96.50 96.50 0.50 -0.19 0.00 9.64 | - 3.23 304
Ya 4 500 10.03 03/06/2008 03/06/2008 100.40 100.40 -0.05 0.40 5.63 / - 0.09 -24
Ya 5 500 8.40 20/06/2008 18/12/2009 99.55 99.20 0.38 0.28 0.38 9.00 / - 1.39 272
Xabaposck 6 1,000 7.50 24/05/2008 24/11/2009 100.15 99.50 -0.16 1.08 744 | - 1.01 166
XMAO 5 3,000 12.00 27/05/2008 27/05/2008 99.70 99.70 -1.00 -1.30 16.45 / - 0.06

Yysaiums 4 750 12.33 25/09/2008 27/03/2009 104.80 103.75 0.47 0.72 749 | - 0.82 143
Yysawms 5 1,000 7.85 05/06/2008 05/06/2011 97.50 97.50 -0.45 0.54 8.98 / - 2.50 250
Yysaiums 6 1,000 7.99 22/07/2008 17/04/2012 95.80 95.80 0.30 1.84 9.10 / - 3.15 250
AHAO 1,800 10.00 03/08/2008 03/08/2008 100.89 100.89 -0.06 -0.11 6.53 / - 0.24 63
fApocnasnb 400 9.00 17/06/2008 17/12/2009 98.70 98.10 0.39 0.40 10.55 / - 0.95 265
fApocnasckas 061, 4 1,000 10.50 25/05/2008 26/05/2009 102.15 102.15 -0.03 0.63 8.04 / - 0.93 193
fApocnasckas 06r1. 5 500 7.50 30/06/2008 30/12/2008 100.20 99.40 0.15 0.64 7.94 | - 0.61 191
fApocnasckas 06r1. 6 2,000 7.50 21/10/2008 19/04/2011 97.00 97.00 0.50 0.41 8.35 /- 2.14 224
fApocnasckas 06r. 7 3,500 8.00 01/07/2008 30/03/2010 98.15 98.15 0.45 115 8.69 / - 1.48 256
Tonnueo u sHepeemuka

AnbsiHc HK 3,000 8.92 17/09/2008 16/09/2009 14/09/2011 96.75 96.75 0.25 0.60 494 | 11.85 118 550
ACIM3K 1,500 12.00 02/07/2008 01/10/2008 31/03/2010 99.65 99.65 0.00 1.45 4.65 292 1 13.47 0.37 722
Batukupatepro 3 1,500 8.30 22/06/2008 19/03/2009 09/03/2011 99.10 99.10 -0.20 -0.10 3.01 /9.70 0.78 345
laanpom A4 5,000 822  13/08/2008 10/02/2010 102.20 102.20 -0.10 021 7.00 / - 156 76
raanpom A6 5,000 6.95  07/08/2008 06/08/2009 100.50 100.50 - -0.15 0.50 6.63 /- 1.14 52
Taanpom A7 5,000 6.79  01/05/2008 29/10/2009 100.35 100.35 0.00 0.00 0.65 6.65 / - 132 49
laanpom A8 5,000 700  01/05/2008 27/10/2011 99.99 99.99 0.00 0.00 122 713 /- 2.85 66
laanpom A9 5,000 723 20/08/2008 12/02/2014 100.00 100.00 0.00 127 7.36 / - 4.44 94
TuapoOrk 5,000 810  02/07/2008 29/06/2011 99.80 99.80 -0.03 1.25 8.33 /- 257

rT-ToU 4 2,000 1071 03/09/2008 - 02/09/2009 99.49 98.55 - 0.02 0.02 11.82 /- 1.14 548
EQCK 1,000 8.74  09/10/2008 08/04/2010 05/04/2012 97.62 97.62 0.00 2.62 0.10 527 /1037 1.65 397
Ky6aHbaHepro 3,000 785  23/07/2008 21/07/2010 99.97 99.97 0.00 0.00 0.00 8.01 / 8.01 1.29 175
Kyi6biluesasot 2 2,000 880  05/09/2008 04/03/2011 98.50 97.50 -0.44 -1.60 9.84 / - 2.32 336
TNewarepro 2 3,000 854  01/08/2008 27/01/2012 98.58 98.58 1.98 158 9.19 /- 2.94 261
TNewarepro 3 3,000 802  22/10/2008 18/04/2012 93.25 93.25 0.25 -0.37 0.15 10.38 / - 3.13 372
nyKoun 2 6,000 725  20/05/2008 17/11/2009 101.00 100.00 0.15 0.50 7.02 [ 7.02 1.36 84
nykoun 3 8,000 710  12/06/2008 08/12/2011 99.98 99.98 0.06 1.28 7.23 /- 2.95 74
nyKoun 4 6,000 740  12/06/2008 - 05/12/2013 100.00 100.00 -0.05 1.02 753 /- 4.24 112
MocaHepro 1 5,000 754 16/09/2008 15/09/2009 13/09/2011 99.85 99.85 0.24 1.08 727 17.79 123 163
MocaHepro 2 5,000 765  28/08/2008 23/02/2012 18/02/2016 98.12 97.42 027 -0.58 4.46 851 3.08 196
MO3CK 6,000 805  09/09/2008 06/09/2011 99.40 99.40 0.49 0.75 8.42 /- 274 194
orK 2 5,000 7.70  03/07/2008 07/07/2010 97.15 97.15 0.00 0.15 -0.34 9.37 /- 1.83 297
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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

orK5 5,000 750  02/10/2008 01/10/2009 29/09/2011 99.12 99.12 - 037 1.04 354 /833 1.26 213
orK 6 5,000 755 23/10/2008 22/04/2010 19/04/2012 99.65 99.65 0.00 1.65 161 4.04 17.89 174 159
MepMaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 98.49 98.49 0.00 0.00 0.00 4.81/9.16 172 280
PyccHedTb 7,000 925  13/06/2008 12/12/2008 10/12/2010 9321 93.21 -0.73 1.84 5.17 | 22.61 0.49 1563
CanasatHedTeOprCuTHes 3,000 10.00  13/05/2008 - 10/11/2009 101.50 101.50 -0.35 0.10 9.12 /9.12 1.28 287
CaxaTpanHedrela3 1,500 11.90  04/06/2008 04/06/2008 02/12/2009 100.05 99.92 - -0.02 0.08 0.73 /1213 0.09 596
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 98.60 98.20 -0.05 -0.34 -1.89 3.12 /9.04 1.29 280
K1 4,000 7.75  16/09/2008 16/03/2010 11/03/2014 98.05 98.05 0.03 0.00 0.55 3.01 /9.09 1.62 276
TrK 4 5,000 760  05/06/2008 04/06/2009 31/05/2012 98.10 98.10 0.00 -0.85 -0.89 2.63 /9.68 0.95 350
K6 2,000 10.00  27/05/2008 2410212009 21/02/2012 100.75 100.00 -0.22 -0.22 -0.13 2.14 1986 0.72 373
K8 3,500 800  15/05/2008 03/06/2008 10/05/2012 99.90 99.85 -0.01 -0.01 0.28 217 1 961 0.08 357
K 10 3,000 760  19/06/2008 30/04/2009 17/06/2010 100.00 100.00 1.90 1.90 1.28 417 | 7.74 0.89 167
TioMeHb3Hepro 2 2,700 770 02/10/2008 01/04/2010 29/03/2012 97.70 97.70 0.69 1.38 2.19 4.65 1 9.23 1.66 288
Yensibarepro 600 840  15/05/2008 - 13/05/2010 99.96 99.96 0.00 0.00 0.00 0.19 /0.19 1.95 339
OHeprocTpot 1,500 950  23/05/2008 21/11/2008 20/05/2011 99.00 97.50 -0.15 -0.15 0.45 241 /1321 0.48 696
OHeproLeHTp 3,000 930  10/07/2008 09/01/2009 11/07/2010 98.93 98.93 0.00 0.00 1.93 579 /1119 0.61 502
SkyTcKaHepro 2 1,200 859  11/09/2008 12/03/2009 09/03/2012 99.90 99.90 0.90 0.90 2.89 2.02 / 8.88 0.78 279
OCKE3C 2 7,000 825  24/06/2008 22/06/2010 101.25 101.25 -0.40 -0.10 774 | - 1.82 142
OCKE3C 3 7,000 710  13/06/2008 12/12/2008 100.01 100.01 -0.14 -0.13 719 /- 0.56 120
OCKE3C 4 6,000 730 09/10/2008 06/10/2011 98.95 98.95 -0.25 0.25 780 /- 2.86 132
OCKE3C 5 5,000 720 03/06/2008 01/12/2009 99.85 99.55 -0.10 0.25 753 /- 1.39 132
Memannypeus

Amypmerann 1 1,500 980  28/08/2008 26/02/2009 98.90 98.90 058 -0.10 1151 /- 0.72 528
Awmypwmetann 2 2,000 9.15 29/08/2008 26/02/2010 96.00 95.00 - -0.45 -1.79 12.30 / - 1.52 582
Bernox 1 1,500 9.10 04/06/2008 - 03/06/2009 99.52 99.52 0.00 0.92 0.07 9.79 / - 0.94 360
Bernon 2 2,000 9.25 28/08/2008 27/08/2009 23/02/2012 100.00 100.00 0.90 0.90 0.10 3.37 1944 115 323
3onoto Cenurpapa 1 500 13.00 25/06/2008 25/06/2008 21/12/2011 99.95 99.17 0.56 -0.54 0.68 /16.27 0.14 986
3onoto Cenurpapa 2 300 01/07/2008 30/06/2009 28/06/2011 100.04 99.00 -0.53 -0.53 0.52 0.15 / 0.41 3.16 -555
Koke 1 3,000 8.95 17/07/2008 - 16/07/2009 99.15 99.15 0.15 0.36 9.92 /- 1.04 370
Koxke 2 5,000 8.70 18/09/2008 18/03/2010 15/03/2012 97.45 97.45 - -0.20 0.51 5.24 1 10.47 1.59 408
MarHeanT 1 1,500 8.25 19/06/2008 18/12/2008 98.50 98.50 0.00 0.00 0.20 11.01 / 11.01 0.56 485
MarHeanT 2 5,000 8.20 26/09/2008 23/03/2012 95.00 94.15 -1.43 -0.43 -1.18 10.15 / - 3.07 352
MAWUP Wresct 3 2,000 11.15 01/10/2008 01/04/2009 97.50 97.50 0.00 -1.89 -1.66 1461 / - 0.64 886
Makew Mpynn 3,000 10.00 11/09/2008 12/03/2009 94.00 94.00 1.00 -5.00 18.51 / 18,51 0.71 1182
Mert3asoa um. Ceposa 2,000 8.75 29/08/2008 - 27/02/2009 97.50 97.50 -1.40 -0.26 12.32 / - 0.72 606
Meuen 2 5,000 8.40 18/06/2008 16/06/2010 12/06/2013 99.70 99.70 -0.29 0.45 3.79 /1 873 1.78 237
HwxHe-TleHckoe 1 550 19/06/2008 18/06/2009 99.60 99.01 0.06 0.29 0.62 / 0.62 113 -536
HwxHe-TleHckoe 2 400 11.75 08/07/2008 - 08/07/2008 100.15 99.51 -0.31 0.33 12.85 / 12.85 0.17 663
HOK 400 12.30 25/09/2008 25/09/2008 22/09/2011 100.20 100.20 0.01 0.35 1.44 | 12.06 0.36 589
HCMM3 1,000 1.00 19/05/2008 19/05/2008 99.49 93.00 6.15 498 498 110.00 / 110.00 0.05 8405
OMK 3,000 9.20 12/06/2008 12/06/2008 100.50 100.10 0.16 0.08 6.58 / - 0.11 69
PMK ®uHaHc 3,000 8.75 07/10/2008 06/04/2010 96.80 96.80 171 1.80 1.80 10.90 / - 1.63 447
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Memannypeus

PycAn 3 6,000 720 21/09/2008 - 21/09/2008 99.65 99.65 0.10 0.15 8.25 / - 0.36 229
Cao6oaHbiit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 99.60 99.60 0.00 -0.20 0.20 2.37 1 12.65 0.48 644
TMK 2 5,000 960  19/08/2008 16/02/2010 15/02/2011 101.25 101.25 -0.15 0.82 594 /9.01 153 271
yTn3 3,000 950  18/06/2008 18/06/2008 16/06/2010 100.25 100.18 -0.01 -0.04 050 / 7.87 0.13 190
lTpoMbiwneHHOCMb

AsToBa33 5,000 770 24/06/2008 - 22/06/2010 99.90 99.90 - 0.00 0.00 7.89 /7.89 1.82 157
AsToBas4 5,000 780  27/05/2008 26/05/2009 20/05/2014 99.00 99.00 0.00 -0.70 -0.70 161 /8.98 0.93 284
AsTonpu6op 500 1320 29/10/2008 29/04/2009 99.49 99.49 0.00 0.00 1.49 14.24 | 14.24 0.85 784
ApHect 600 22/10/2008 29/04/2009 99.10 99.10 -0.82 -0.82 0.91 /091 0.99 -503
BaronMalu 1 300 1350  19/06/2008 19/06/2008 100.33 100.33 -0.02 0.32 11.04 / 11.04 0.12 492
BaronMaLu 2 1,000 11.00  18/06/2008 15/12/2010 99.70 99.70 -0.30 1.16 0.68 /- 2.48 -556
BKM 1,000 9.75  04/06/2008 - 04/06/2008 100.04 100.04 0.00 0.14 0.54 9.35 /9.35 0.09 331
BMY 1,500 11.00  24/06/2008 23/12/2008 2211212009 100.00 98.50 0.24 -0.24 4.97 | 12.55 0.56 632
BonrabypMatu 600 14.00  08/10/2008 08/10/2008 100.40 100.40 0.10 0.58 1341 / 1341 0.39 715
BocTokuemeHT 800 11.00  22/05/2008 - 19/11/2009 100.05 100.05 -0.11 -0.11 -0.11 11.25 / 11.25 1.26 490
rA3 5,000 930  12/08/2008 10/02/2009 08/02/2011 99.96 99.96 - 0.01 0.01 2.72 1954 0.70 343
TmapoMawCepsuc 1,000 990  27/05/2008 - 24/11/2009 100.00 99.80 -0.05 0.00 0.39 053 /053 1.49 523
I'C Cyxoro 5,000 785  25/09/2008 24/09/2009 26/03/2017 98.00 97.00 -1.40 -1.00 0.10 1.62 /10.03 1.23 377
LoporoByx 900 860  11/06/2008 11/06/2008 100.25 100.25 - 0.00 -0.75 6.38 / 6.38 0.11 45
EMK 1,000 935  02/10/2008 02/10/2008 100.10 100.10 0.00 0.00 0.00 9.28 /9.28 0.39 324
WxMaw 2 1,000 1335 17/06/2008 17/06/2008 100.35 100.35 0.00 -0.34 0.08 10.62 / 10.62 0.12 452
WpyT 3 3,250 8.74  18/09/2008 16/09/2010 99.90 99.90 0.28 0.36 8.97 / - 2.00 258
UckuTumuemenT 2 500 1250  07/05/2008 - 05/11/2008 100.41 100.41 - -0.34 0.11 1218 / 12.18 0.44 599
Kamas 2 1,500 8.45 19/09/2008 19/09/2008 17/09/2010 100.15 100.00 -0.02 0.02 0.23 137 /838 0.36 238
Kuposckuit 3-1 1,500 9.20 24109/2008 24]09/2008 24]03/2010 99.90 99.35 -0.32 -0.32 -0.03 220 /10.38 0.37 430
KM3 dunaHe 2,000 9.50 12/06/2008 12/06/2008 10/06/2010 99.85 99.85 0.00 0.05 0.55 0.60 /10.90 0.11 480
KMo 1,000 9.30 16/09/2008 16/09/2008 16/03/2010 99.00 96.50 -1.55 -1.55 -2.05 320 /16.13 0.34 971
KpuorenMauw 1 500 9.75 08/07/2008 - 08/07/2008 100.00 98.50 -0.65 -0.25 1453 | 14.53 0.17 821
KpuorenMauw 2 1,000 11.20 17/06/2008 17/06/2008 15/12/2009 99.98 99.98 0.00 0.00 0.18 0.92 /11.44 0.12 531
JIOMO 3 1,000 12.50 10/09/2008 09/10/2008 05/09/2009 99.00 99.00 -0.25 -0.05 4.25 1 13.02 0.39 65
Mapwuitckuin HN3 1 800 11.10 17/06/2008 - 16/12/2008 98.51 98.51 -1.11 -0.01 14,05 / 14.05 0.53 773
Mapuitckuin HM3 2 1,500 12.00 19/06/2008 19/06/2008 16/12/2010 99.86 99.86 -0.14 -0.02 0.68 /13.20 0.12 697
Metap ®uHaHc 500 12.95 12/06/2008 12/06/2008 10/06/2010 99.00 99.00 - 0.00 0.00 121 1 22.60 0.10 1565
Mul 1 1,000 7.85 04/06/2008 - 03/06/2009 95.00 95.00 0.00 0.00 -2.50 13.29 / 13.29 091 693
Mul 2 3,000 12.00 09/09/2008 08/09/2009 06/09/2011 101.00 100.30 0.65 0.15 0.54 494 [ 11.77 1.15 544
Motosun. 3aBoabl 1,500 9.40 24107/2008 22/01/2009 99.57 99.57 -0.42 0.22 10.23 /10.23 0.64 410
MotopoCrpontens 1 800 10.00 18/09/2008 - 19/03/2009 100.00 95.40 - 1.70 1.20 1321 /13.21 0.78 689
MotopoCrpontens 2 1,000 10.00 17/07/2008 15/01/2009 15/07/2010 96.50 96.50 0.00 -0.50 -1.00 5.10 / 15.89 0.59 944
HE Petan 1,000 9.90 11/06/2008 10/12/2008 09/12/2009 96.80 96.80 0.00 0.05 0.30 6.08 /16.11 0.51 966
HukocXum 2 1,500 11.25 15/05/2008 - 20/08/2009 97.50 97.50 -0.50 0.58 14,04 / 14.04 1.06 758
Huron 2 2,200 11.75 17/06/2008 17/06/2008 15/12/2009 98.99 98.99 0.39 0.38 12.82 / 16.16 0.11 974
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HKHX 4 1,500 999  29/09/2008 30/03/2009 26/03/2012 101.15 101.15 0.15 0.16 2.12 /8383 0.82 273
Hadpue 2 1,000 1020 18/06/2008 18/06/2008 16/12/2009 99.95 99.60 0.08 0.12 0.99 / 12.06 0.12 590
O3HA 500 1050  10/06/2008 09/12/2008 08/12/2009 99.70 99.70 0.00 1.20 431 /1128 0.53 513
OM3 4 900 28/08/2008 - 26/02/2009 90.00 90.00 0.60 0.60 1358 / 13.58 0.73 725
OM35 1,500 880  02/09/2008 01/09/2009 30/08/2011 100.88 99.71 035 0.60 3.60 /873 1.18 254
MexaTskMpomMApmaTypa 500 1250  14/05/2008 12/11/2008 11/11/2009 100.01 100.01 0.01 0.02 0.56 451 /1284 0.45 662
MeHonnake 1,500 1125  19/06/2008 19/06/2008 17/12/2009 99.90 99.90 0.00 0.62 101 /1212 0.12 595
nv3 1,200 960  22/07/2008 21/07/2009 99.60 99.35 -0.03 0.13 2.26 1 2.26 1.18 -375
MpomTpakTop 1 1,500 920  03/07/2008 - 03/07/2008 100.00 100.00 0.00 0.05 9.27 19.27 0.16 323
MpomTpakTop 2 3,000 10.75  21/10/2008 20/10/2009 18/10/2011 100.15 100.15 - 0.15 -0.15 4.79 110.92 1.26 460
MpoToH GuHaHe 1,000 850  17/06/2008 16/12/2008 12/06/2012 100.24 100.24 0.00 0.00 0.00 127 /824 0.56 221
POCCKAT 1,200 1030 23/07/2008 21/01/2009 21/07/2010 97.70 97.70 0.00 0.20 0.07 4.63 1 14.13 0.62 779
PoctBepron 800 27/05/2008 26/05/2009 99.97 99.97 0.00 0.00 0.02 0.03 /0.03 1.07 -593
Pbi6uHCKKaBens 1,000 03/06/2008 28/02/2012 99.50 99.50 0.00 0.00 0.13 /0.13 3.83 -628
CanasatCrexro 2 1,200 1050 29/10/2008 - 28/10/2009 99.23 99.23 0.00 0.00 0.00 11.38 / 11.38 1.28 503
CarypH HMO 2 2,000 1250 20/09/2008 21/03/2009 20/09/2011 100.60 100.60 0.30 0.70 3.25 / 12.08 0.77 580
CarypH HMO 3 3,500 875  07/06/2008 06/12/2008 06/06/2014 99.50 99.50 085 0.85 1.91 097 /9.82 053 370
Cesepcranb AsTo 1 1,500 800  24/07/2008 - 21/01/2010 95.00 95.00 - -3.50 -4.75 11.56 / 11.56 145 515
Cesepcranb AsTo 2 3,000 770 23/07/2008 21/07/2010 17/07/2013 97.90 97.40 0.20 0.05 1.65 4.02 /9.07 1.88 269
Ceskabernb 2 1,000 1.00 - 28/11/2008 98.50 98.50 0.00 0.00 0.00 - -

Ceskabenb 3 1,500 11.25  01/07/2008 27/03/2012 100.00 100.00 0.00 0.30 0.20 1173 / - 2.85 502
CUBMPCKMIA LieMeHT 800 970  12/06/2008 - 12/06/2008 100.00 100.00 0.90 -0.50 9.75 1 9.75 0.11 370
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 98.60 98.20 -0.05 -0.34 -1.89 3.12 /9.04 1.29 280
CHX3 1,000 12.00 30/09/2008 29/09/2009 97.99 97.60 0.35 0.80 1422 | 14.22 1.17 72
COK-AsToKOMN. 1,100 12.00 #N/AN Ap - 2410412008 - - #N/ANA. [ #NIANA. |-

TAVO 4,000 8.42 11/09/2008 11/09/2008 09/09/2010 99.40 99.40 - 0.10 0.15 159 /10.32 0.33 424
B3 1,000 9.25 20/06/2008 20/06/2008 18/06/2010 99.95 99.95 0.00 0.05 0.25 0.63 /9.68 0.13 363
TeHsop 500 12.20 20/05/2008 17/11/2009 99.77 98.50 0.62 0.77 0.77 1.00 / 1.00 1.46 2262
TepHa 1 500 17/06/2008 16/12/2008 98.90 98.90 -0.10 -0.10 177 1177 0.62 -411
TepHa 2 1,500 12.00 09/05/2008 04/11/2011 99.00 99.00 0.30 -0.10 214 /214 3.08 -423
TexHoHukonb 1 1,500 10.00 14/05/2008 - 11/11/2009 100.00 100.00 0.05 0.30 0.25/0.25 1.46 394
TexHoHukonb 2 3,000 9.70 11/09/2008 10/09/2009 07/03/2012 96.29 96.01 -0.15 0.05 0.15 479 1 13.26 1.15 684
TpaHcMalu 2 4,000 8.60 14/08/2008 12/02/2009 10/02/2011 99.50 99.50 0.50 0.25 2711945 0.70 335
YMNO 2 4,000 9.50 19/06/2008 19/06/2008 17/12/2009 99.85 99.85 -0.23 0.11 0.90 /10.72 0.12 463
YHUKYM 1,000 13.50 17/06/2008 16/12/2008 15/12/2009 99.00 99.00 0.00 0.00 0.09 6.12 [ 15.72 0.52 929
Ypansaroxsasop 1 2,000 9.40 30/09/2008 - 30/09/2008 100.20 100.20 0.24 0.39 9.07 /9.07 0.38 303
YpansaroHsasop, 2 3,000 10.50 01/10/2008 01/04/2009 05/10/2010 100.51 100.51 0.09 0.46 3.90 /10.13 0.81 305
YpanXumlnact 500 13.50 25/07/2008 25/07/2008 21/01/2011 99.98 99.98 0.00 0.00 120 / 14.28

Ypan3nektpomeab 3,000 8.25 02/09/2008 02/03/2010 28/02/2012 98.00 98.00 0.25 0.50 477 1 9.67 157 333
OMAnbsHC 2,000 10.00 11/07/2008 - 08/07/2011 99.55 99.55 0.30 0.24 10.42 /10.42 247 387
OHepromaly 700 11.50 27105/2008 24]11/2009 22/11/2011 100.00 100.00 0.05 0.23 0.24 / 0.54 1.48 540
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OHeprocbep. pecypes 128 17.00  22/07/2008 18/01/2011 100.00 98.11 -0.89 -0.95 -0.95 15.24 | - 1.10 906
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 14.00  18/06/2008 - 17/06/2009 101.35 101.35 - 0.08 0.52 13.04 / 13.04 0.92 668
AK Cubups 2,300 1070 22/07/2008 20/01/2009 17/07/2012 97.99 97.99 0.00 -0.06 0.59 2.44 [ 14.10 0.61 778
Axpren 200 12.00  18/07/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 0.00 2.43 | 13.66 0.21 741
BonraTenexom 2 3,000 820  03/06/2008 02/12/2008 30/11/2010 99.80 99.80 -0.35 0.05 2.00 /871 0.53 268
BonraTenexom 3 2,300 850  03/06/2008 - 30/11/2010 99.80 99.80 0.40 -0.20 8.77 / - 1.35 252
BonraTenexom 4 3,000 799  10/06/2008 08/09/2009 03/09/2013 99.60 99.60 0.09 1.15 2.22 1856 1.19 237
Danscesiab 2 2,000 885  04/06/2008 02/06/2010 30/05/2012 101.80 101.80 2.00 0.50 4.28 | 8.05 175 170
Danscesiab 3 1,500 8.60  04/06/2008 - 03/06/2009 100.10 100.10 -0.15 0.35 8.67 / - 0.58 250
OBTT 1,000 10.75  05/08/2008 03/02/2009 03/08/2010 99.20 98.95 0.17 0.88 174 4.22 11236 0.66 612
UcTnaitn 2 3,000 11.00  22/05/2008 - 22/05/2008 100.02 9951 - -0.33 -0.14 15.24 | 15.24 0.05 887
K[ Aeua duHaHc 1,000 16.00  22/10/2008 23/10/2008 21/04/2010 100.00 100.00 0.00 -0.05 0.35 758 / 16.61 041 1014
MrTC 4 1,500 710  22/10/2008 22/04/2009 100.00 100.00 0.00 1.00 -0.86 7221722 0.90 116
MFTC5 1,500 710  27/05/2008 25/05/2010 100.02 100.02 -0.07 0.02 0.24 /024 1.03 -560
MeracpoH 3 3,000 925  #NIANAp 15/04/2008 - - - - #NIANA. | #NJANA. |-

MMK TpaHcduHaHe 650 1150  10/07/2008 10/07/2008 100.00 100.00 0.00 -0.10 0.50 11.62 / 11.62 0.17 547
PXO 3 4,000 8.33  04/06/2008 02/12/2009 102.50 102.00 0.05 -0.39 6.92 /- 1.38 73
PXO 5 10,000 6.67  24/07/2008 22/01/2009 100.15 100.15 0.05 0.15 6.54 / - 0.67 55
PX[ 6 10,000 735  14/05/2008 10/11/2010 100.15 100.15 -0.30 0.21 742 /- 212 106
PXO 7 5,000 755 14/05/2008 07/11/2012 102.70 102.70 0.50 2.65 6.96 / - 355 51
CeBepo-3anapHbiit Tenekom 3 3,000 860  29/05/2008 24/02/2011 99.55 99.55 0.00 -0.15 0.30 9.07 /9.07 1.89 273
CeBepo-3anapHbiit Tenekom 4 2,000 810  12/06/2008 08/12/2011 98.51 98.51 0.00 0.46 8.86 / - 053 251
CubupbTenekom 5 3,000 9.20 #NIAN Ap - 25/04/2008 - - - - - #N/ANA. [ #NIANA. |-

CubupbTenekom 6 2,000 7.85 18/09/2008 18/09/2008 16/09/2010 100.50 99.55 0.22 0.15 0.12 1.28 17.90 0.36 192
CubupbTenekom 7 2,000 8.65 21/05/2008 - 20/05/2009 100.75 100.50 -0.17 0.03 -0.19 8.17 /- 0.92 206
Cmaptc 3 1,000 14.10 30/09/2008 30/09/2008 29/09/2009 100.18 100.18 0.02 0.88 4.16 / 14.03 0.37 774
TpaHcaapo 2,500 10.66 07/08/2008 05/02/2009 99.90 98.60 0.85 1.25 11.99 / 11.99 0.67 577
YPCN'5 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 99.85 99.85 -0.35 -0.08 1.36 / 8.64 0.50 262
YPCN7 3,000 8.40 16/09/2008 17/03/2009 13/03/2012 100.00 100.00 0.00 0.00 0.32 1.97 / 8.56 0.79 247
Yerb-Nyra 600 9.90 15/05/2008 11/02/2010 98.50 98.50 -0.50 -0.50 11.28 / - 1.46 486
LlenTp. Tenerpac 3 700 9.75 02/07/2008 01/04/2009 100.15 100.15 0.00 0.00 -0.07 9.92 /- 0.81 376
LlentpTenekom 4 7,000 13.80 20/08/2008 - 21/08/2009 106.29 106.29 -0.21 0.12 8.77 | 8.77 112 259
LlentpTenekom 5 3,000 8.09 02/09/2008 02/09/2008 30/08/2011 100.00 100.00 0.00 0.00 0.10 0.84 /8.20 0.32 221
OMPIOHNOH 1,500 12.50 13/05/2008 10/11/2009 94.00 94.00 0.29 -0.10 16.43 / 16.43 0.91 1127
tOxTenekom 3 3,500 9.00 09/10/2008 10/10/2009 99.60 99.50 0.23 115 8.85 /8.85 127 264
tOxTenekom 4 5,000 10.00 11/06/2008 - 09/12/2009 101.20 101.20 -0.34 0.82 951 /- 0.12 287
tOxTenekom 5 2,000 7.55 04/06/2008 02/06/2010 30/05/2012 97.96 96.70 0.83 0.08 155 4831917 1.76 281
t0T3np 2 1,000 9.95 10/06/2008 - 10/03/2009 99.40 98.70 0.05 0.95 11.59 /11.59 0.74 536
tOT3np 3 2,000 10.40 17/06/2008 16/12/2008 14/12/2010 99.60 98.65 -0.57 1.03 294 /1218 0.54 598
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BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  30/06/2008 30/06/2008 100.60 100.60 0.27 -0.05 444 | 4.44 0.16 -145
AsrobaH WHescT 250 13.00  24/06/2008 - 23/09/2008 99.51 99.51 0.06 0.01 15.03 / 15.03 0.34 867
AToBa3baHk 800 1295  04/07/2008 03/10/2008 02/04/2010 99.86 99.86 0.00 -0.06 -0.02 3.05 / 13.94 0.37 767
AVXK KO 1,000 900  26/08/2008 23/08/2011 95.95 95.95 0.00 0.05 10.74 / - 2.11 459
AVKK 2 1,500 11.00  01/08/2008 01/02/2010 106.00 106.00 0.85 0.85 0.00 742 /- 150 118
AVXKK 3 2,250 940  15/07/2008 15/10/2010 103.40 102.90 0.55 -0.35 8.22 /- 157

AVKK 4 900 870  01/05/2008 01/02/2012 103.50 103.50 0.00 0.00 1.45 784 /- 2.96 132
AVXKK 5 2,200 735  15/07/2008 15/10/2012 96.50 96.20 0.15 035 8.60 / - 3.17 221
AVXKK 6 2,500 740  15/07/2008 15/07/2014 95.00 95.00 0.00 0.36 8.71 /- 3.98 242
AVKK 7 4,000 768 15/07/2008 15/07/2016 94.42 94.42 - -0.03 1.30 8.92 /- 4.74 257
AVXKK 8 5,000 763 15/06/2008 15/06/2018 94.65 94.65 0.00 0.15 1.40 8.69 /- 4.08 243
AVKK 9 5,000 749 15/05/2008 15/02/2017 93.60 93.35 -0.08 -0.11 1.07 883 /- 4.56 255
AK Bapc 2 1,500 800  24/07/2008 - 22/01/2009 99.40 99.40 -0.20 0.19 9.03 /9.03 0.65 295
Axubark 600 1316 23/10/2008 23/10/2008 23/04/2009 99.95 99.95 - 0.15 0.00 6.73 / 13.70 0.42 743
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 2.13 / 9.66 0.39 361
Bak Poccus 1,500 900  19/07/2008 19/07/2008 21/07/2010 99.70 99.60 -0.05 -0.05 0.10 1.06 / 10.80 0.20 467
Bank Carkr-MeTep6ypr 1,000 900  19/06/2008 19/06/2008 22/06/2009 100.01 100.01 -0.09 -0.09 0.01 1.08 / 9.18 0.13 320
BMo 500 1150  15/05/2008 12/02/2009 98.50 96.01 -0.84 2.26 16.14 / 16.14 0.66 965
BBEPP 575 10.00  08/07/2008 11/10/2009 104.56 104.36 0.10 -0.08 -0.08 6.91 /691 1.28

BospoxgaeHue 3,000 895  03/09/2008 - 03/03/2010 99.20 99.20 - 0.00 0.05 9.64 /- 157 329
BocTouHbIit Jkcrpece 1,500 1395  17/09/2008 18/03/2009 17/03/2010 99.10 99.10 0.00 0.01 -0.41 7.42 | 1559 0.74 913
BTE 24 6,000 820  08/10/2008 08/10/2008 05/10/2011 99.90 99.90 0.00 -0.35 -0.05 1.10 / 859 041 258
BTE 4 5,000 8.80 18/09/2008 - 19/03/2009 100.15 100.15 -0.30 -0.30 0.15 8.79 / 8.79 0.79 269
BTB 5 15,000 8.60 24/07/2008 23/04/2009 17/10/2013 100.30 100.30 0.00 0.27 0.43 1.55 / 8.54 0.88 243
BTE 6 15,000 5.75 16/07/2008 16/07/2008 06/07/2016 99.51 99.51 0.01 0.16 0.21 / 8.36 0.20 237
a3baHk 750 10.50 20/05/2008 16/06/2008 25/11/2008 100.05 100.05 0.00 0.32 10.65 / 10.39 0.49 467
l"asnpombaHk 1 5,000 7.10 31/07/2008 27/01/2011 96.20 96.20 - -0.80 0.31 8.87 / - 2.29 243
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 4.34 27
T'no6akc 2,000 11.00 12/09/2008 15/03/2010 98.10 98.10 0.00 0.60 0.10 10.90 / 10.90 1.56 449
[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 / - 1.39 67
[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 2.13 1 9.66 0.39 361
EspoKommepu 1 1,000 12.00 20/06/2008 19/12/2008 18/12/2009 98.30 98.30 - -0.45 0.30 6.00 / 15.37 0.53 896
EspoKommepu 2 3,000 9.49 12/06/2008 12/06/2008 10/06/2010 96.45 96.45 -2.95 -2.75 -2.62 2.28 | 47.26 0.08 3695
EspoKommepu 3 3,000 9.49 12/06/2008 12/06/2008 10/06/2010 96.45 96.45 -2.95 -2.75 -2.62 2.28 | 47.26 0.08 3695
XunCouylnoteka 1 600 7.00 23/10/2008 22/10/2009 99.97 99.97 - 0.00 0.02 714 1714 133 97
XunCoulnoteka 2 1,500 16/10/2008 15/04/2010 99.75 99.75 0.00 -0.24 0.25 0.13 /013 1.96 -604
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 0.56 476
3enuT 2 2,000 8.39 17/08/2008 16/02/2009 99.60 99.60 0.21 0.60 9.09 / - 0.72 298
3enut 3 3,000 9.50 14/05/2008 - 09/11/2011 100.10 100.10 0.00 -0.05 0.08 / 0.08 3.37 86
3enuT 4 3,000 8.13 04/10/2008 04/10/2008 06/04/2010 100.45 100.45 0.00 0.00 0.35 2.00 / 8.97 0.40 299
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WrsectToprbark 2 350 1025 14/10/2008 14/10/2008 99.50 99.50 -0.60 -0.60 -0.60 11.70 / 11.70 0.41 554
Keap 2 1,000 1230 17/06/2008 - 15/09/2009 100.00 99.10 -0.05 0.44 0.47 13.27 / 13.27 113 684
Kut ®uHarc 2 2,000 10.00  17/09/2008 17/09/2008 23/03/2010 100.22 100.22 - 0.10 0.33 1.94 / 9.56 0.35 358
KMB 2 3,400 7.75  04/06/2008 03/12/2008 30/11/2011 100.00 99.00 050 0.50 0.25 1.46 / 8.79 0.53 276
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 1.81 /12,07 0.24 590
TMokoBark 2 500 1065  #N/ANAp 22/04/2008 - - - - #NIANA. | #NJANA. |-

Macrep6atk 2 1,000 1150  23/05/2008 23/05/2008 100.70 100.70 0.65 0.80 0.37 /037 0.06 -547
Macrep6ark 3 1,200 1150 04/06/2008 - 30/11/2011 99.95 99.95 -0.10 0.95 11.84 | 11.84 2.30 522
MOM 3 6,000 850  02/10/2008 02/10/2008 01/10/2009 100.30 99.70 0.00 -0.75 0.26 258 / 8.65 0.39 264
Megsenb 750 12.80  04/06/2008 03/09/2008 01/09/2010 100.30 100.30 - 0.40 1.01 1.80 / 12.40 0.30 622
MVA 1 2,200 10.00 - 16/06/2008 20/09/2012 105.00 105.00 0.00 1.00 2.00 - - -

MVIA 2 1,000 860  09/05/2008 - 09/08/2008 100.00 100.00 0.25 0.32 0.30 8.87 / 8.87 0.25

MVA 3 1,500 795  29/05/2008 26/02/2009 23/02/2012 100.77 9755 -0.49 -0.59 2.02 /932 0.75 322
MKG 2 1,000 1150 05/06/2008 - 04/06/2009 100.77 100.77 - 0.02 -0.23 11.00 / 11.00 0.92 476
MKE 3 2,000 950  18/06/2008 17/12/2008 16/06/2010 99.90 99.90 035 1.00 -0.10 2.95 / 9.86 0.56 377
MJIK GuHaHe 550 1290  24/07/2008 23/07/2009 100.00 100.00 0.00 0.01 0.10 1353 / 1353 1.02 712
MMB 2 3,000 755 13/08/2008 11/02/2009 100.00 100.00 0.00 0.00 0.00 767 /767 071 163
MOMA 1 1,500 900  20/06/2008 21/12/2010 97.00 93.00 1.00 2.00 11.94 / 11.94 1.80 533
MOWA 2 3,000 799  06/09/2008 07/09/2011 97.84 97.84 0.00 0.00 9.12 /9.12 2.18 257
MOMTK 1 3,000 900  26/09/2008 - 26/09/2009 95.22 95.22 - 0.22 0.02 1325 / - 117 679
MOWTK 2 4,000 899  24/09/2008 26/03/2009 26/03/2011 98.40 98.40 0.00 2.40 -0.59 351 /1117 0.79 500
Moc. 3anor. BaHk 800 1165  17/05/2008 17/11/2009 98.00 98.00 -2.02 -2.02 -2.00 1353 / 1353 1.22 707
MocKommepuiBark 1 1,000 950  04/06/2008 - 10/12/2008 99.98 99.98 0.00 0.00 0.00 972 /9.72 0.54 364
MocKommepubatk 2 3,000 8.40 19/08/2008 19/08/2008 15/02/2011 98.00 98.00 0.00 1.00 1.00 1.67 /15.83 0.26 944
MocKommepubatk 3 5,000 8.70 18/06/2008 17/06/2009 12/06/2013 96.35 96.35 2.05 2.05 1.85 2.82 1 12.60 0.95 627
Homoc 7 3,000 9.25 17/06/2008 17/06/2008 16/06/2009 100.19 100.19 -0.01 0.09 9.25 /778 0.97 312
HOK 1,000 9.80 09/05/2008 12/05/2009 100.00 100.00 - 0.10 0.30 122 1122 0.99 -472
OMXK 1,000 9.24 26/08/2008 21/02/2012 100.01 100.01 0.00 -0.69 -0.69 9.44 | - 2.70 289
Oprpac6aHk 500 6.00 11/08/2008 10/02/2009 100.10 100.10 0.00 0.00 0.00 594 /594 0.73 -4
MeTpokommepy 2 3,000 8.50 27/08/2008 - 31/08/2009 99.00 90.50 - -3.85 -2.40 1329 / - 1.17 685
Mpobuatec 5 1,000 8.69 29/10/2008 01/08/2008 29/04/2009 99.97 99.97 0.00 0.00 -0.07 8.91 /9.10 0.23 311
MpocesizbbaHk 5 4,500 7.99 22/05/2008 21/05/2009 17/05/2012 97.80 97.80 0.00 0.30 1.42 2.77 110.49 0.91 429
nenr 1,100 11.70 20/10/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 0.00 0.00 3.88 /12.03 0.42 585
M3B JInanHr 500 24/09/2008 - 23/09/2009 100.00 100.00 0.00 0.00 0.00 0.00 / 0.00 1.40 -604
PeneccaHc Kanutan 2,000 10.45 02/09/2008 02/09/2008 02/03/2010 99.90 99.90 0.00 0.00 0.87 2.04 /10.95 031 484
PeHnmc 750 12.00 30/09/2008 30/03/2010 100.00 100.00 -0.10 -0.10 0.08 12.35 / 12.35 1.56 585
Poc6aHk 3,000 7.70 16/08/2008 15/02/2009 100.00 99.61 0.06 0.81 8.09 / 8.09 0.72 203
PCXb 1 3,000 7.20 04/06/2008 04/06/2008 100.00 100.00 0.00 -0.10 0.10 73511735 0.09 139
PCXB 2 7,000 7.85 21/05/2008 - 16/02/2011 97.45 97.45 -0.35 0.70 919 /- 2.29 274
PCXB 3 10,000 734 21/08/2008 18/02/2010 09/02/2017 97.50 97.50 -0.30 -2.01 1.93 /9.05 1.56 274
PCXB 4 10,000 8.20 08/10/2008 08/10/2008 27/09/2017 100.05 100.05 0.00 -0.10 0.11 039 /823 041 223
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PTK-Nuaukr 5 2,250 8.35  14/08/2008 - 12/08/2010 98.85 98.85 - 045 035 9.11 /9.11 1.35 303
Pycckuii CTanpapt 5 5,000 850  11/09/2008 11/09/2008 09/09/2010 99.30 98.80 0.14 -0.19 0.75 1.76 / 11.46 0.33 533
Pycckuii CTanaapt 6 6,000 8.15  13/08/2008 11/02/2009 09/02/2011 97.10 97.00 0.25 0.25 115 354 /1253 0.68 628
Pyccxuii Ctanpapt 7 5,000 1220 23/09/2008 24/03/2009 20/09/2011 100.36 100.36 -0.09 0.06 0.38 3.27 1 12.08 0.78 583
Pycckuii CTanpapt 8 5,000 825  17/10/2008 17/10/2008 13/04/2012 98.50 98.50 0.00 -0.01 0.35 1.39 /11.98 0.42 582
Pyc®anaHcbank 1 1,500 765  03/06/2008 02/12/2008 101.15 101.15 0.00 0.00 0.00 571 /- 0.54 -23
Pyc®ataHcBaHk 2 1,500 750  03/06/2008 02/12/2008 98.75 98.75 0.00 0.00 0.00 9.94 /- 0.52 384
Pyc®ataHcBak 4 4,000 7.74  15/08/2008 1210212010 96.20 96.20 0.00 -0.10 -0.01 10.36 / - 152 398
PycbBaHk 1 1,400 10.00  18/09/2008 - 19/03/2009 100.10 100.10 0.70 2.10 10.10 / 10.10 0.78 394
PycbBaHk 2 2,000 950  22/08/2008 22/08/2008 2210212010 99.32 99.32 -0.31 0.27 10.15 / 12.01 0.28 588
CastabbaHk 2,000 890  24/07/2008 23/04/2009 21/04/2011 97.50 97.50 0.00 -0.40 0.50 4.00 /1215 0.85 588
CesepHas Kasqa 1,000 10.75  03/07/2008 02/10/2008 01/10/2009 100.10 99.00 - -0.42 -0.42 10.32 / 11.66 0.38 549
CnaslHescTBaHK 2 900 950  27/10/2008 27/10/2008 100.00 100.00 0.00 0.00 0.00 972 /972 045 366
CobuHbank 2,000 11.00  14/05/2008 - 13/05/2009 105.00 105.00 8.50 8.50 4.99 6.03 / 6.03 0.91 0
ConupapHocTb 1 1,000 14.00  03/06/2008 03/06/2008 01/12/2009 99.55 99.55 0.01 0.00 112 /2014 0.08 1341
ConuaapHocTs 2 950 14.00  20/07/2008 21/04/2009 20/04/2010 99.95 99.95 0.00 0.07 0.22 9.27 / 14.80 0.81 838
Cotoz 1 1,000 925  #NIANAp - 24/04/2008 - - - - #NIANA. | #NJANA. |-

Cot03 2 2,000 8.37  04/10/2008 09/10/2008 05/10/2009 100.99 100.99 0.09 0.61 7.76 1 9.09 0.41 267
Cnpy Bakk 2 1,000 10.74  05/06/2008 05/06/2008 31/05/2012 99.90 99.90 -0.11 -0.11 0.30 029 /1221 0.09 605
CyaocTpouTensHbii Bark 1 1,500 985  03/07/2008 - 02/07/2009 98.52 98.52 0.44 0.82 1152 / 11.52 0.99 523
CyaocTpouTensHbii Bark 2 1,000 950  13/06/2008 13/06/2008 11/06/2010 99.71 99.71 -0.24 -0.24 0.21 068 /12.13 0.11 596
Tar®oHg 3 1,500 11.75  20/05/2008 19/05/2009 101.00 101.00 0.50 1.00 11.16 / 11.16 0.89 492
TK Ouane 1,000 1050  18/09/2008 18/09/2008 100.02 100.02 0.00 0.00 0.00 10.66 / 10.66 0.35 455
TpaxcKanutan 800 9.20 29/05/2008 01/06/2009 99.70 99.70 - 0.20 -0.18 0.96 / 0.96 1.06 -500
TpaHcKpeantbak 1 3,000 7.29 17/06/2008 - 15/06/2010 96.20 96.20 0.00 0.01 -1.85 951 /- 178 311
TpaHcKpeantbak 2 3,000 7.28 17/06/2008 16/06/2009 12/06/2012 97.50 97.50 0.00 -0.50 0.00 2.74 19.89 0.98 370
TpaHcOuHaHe 1 3,000 10.50 25/06/2008 - 25/09/2009 100.20 100.20 0.00 0.00 0.00 10.75 / - 0.95 443
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 0.73 / 10.66 0.27 457
TypaHanem 3,000 7.75 07/10/2008 06/10/2009 100.13 100.13 0.00 0.00 0.00 7791779 1.28 161
YBEPP 2 1,000 10.25 03/07/2008 02/07/2009 99.90 99.90 0.20 0.90 10.74 / 10.74 1.00 450
Ypan/surrlieHtp 1,000 10.00 22/10/2008 28/10/2009 97.32 93.49 -1.64 -1.64 13.94 / 13.94 127 744
YPCA 1 1,500 765  #NIANAp 24/04/2008 - - #NIANA. [ #NIANA. |-

YPCA 2 1,500 7.60 13/06/2008 12/12/2008 97.85 97.85 0.00 0.00 -0.45 11.72 1 11.72 0.54 553
YPCA 3 3,000 9.60 05/06/2008 04/06/2009 98.75 98.75 -0.35 1.36 1111 /- 0.93 486
YPCA5 3,000 10.05 21/10/2008 18/10/2011 95.67 95.67 117 4.16 11.94 / - 2.68 527
®uHaHcbusecl pynn 3,000 10.00 07/07/2008 - 05/07/2010 100.10 100.10 0.00 0.00 0.10 10.18 / - 178 375
XKo 2 3,000 9.25 13/05/2008 12/05/2009 11/05/2010 97.64 97.64 0.39 0.54 6.19 / 12.08 0.86 580
XKo 3 3,000 9.45 19/06/2008 18/09/2008 16/09/2010 99.40 99.40 0.00 0.10 1.83 /11,50 0.34 536
XKo 4 3,000 9.95 16/07/2008 15/10/2008 12/10/2011 99.46 99.46 0.06 0.01 153 /11.64 041 549
XMITK OtkpbiTre 200 11.00 13/05/2008 - 11/11/2008 100.90 99.30 0.60 1.10 11.24 | - 0.26 492
LlentplHBecTbaHk 2 1,500 10.00 11/05/2008 10/11/2008 11/11/2009 99.80 99.80 -0.18 0.60 0.33 /0.95 0.50 -491
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JKenoBank 1,000 1150  24/06/2008 24/06/2008 29/12/2009 100.45 100.45 0.00 0.05 0.78 / 8.68 0.14
3nemeHT JIauHr 600 25/06/2008 24/03/2010 100.26 100.26 0.20 0.30 -0.14 /-0.14 1.90
IOHvacTpym Gak 1 1,000 19/08/2008 - 1710212009 99.71 99.71 056 0.56 0.36 / 0.36 0.80
IOHvacTpym GaHk 2 1,500 1090  17/10/2008 17/10/2008 19/04/2010 9951 99.51 0.00 -0.44 0.06 291 /1235 0.42
Jleekass u nuweeas 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 4.26 1 21.18 0.52
ArpoxonauHr 1,000 1275 18/07/2008 - 24/07/2009 99.34 99.02 -0.20 0.38 14.17 | 14.17 1.01
AnapywkuH 2 1,000 1230 28/05/2008 25/11/2009 23/11/2011 95.13 95.05 0.00 0.00 0.08 7.54 | 16.56 1.20
Antan 150 14.00  01/07/2008 30/06/2009 95.50 95.50 050 -4.00 19.24 | 19.24 0.90
BanTumop 3 800 12.00  15/05/2008 - 15/05/2008 100.40 100.40 0.40 0.90 217 1217 0.04
BopoauHo 2,500 1050  18/06/2008 18/06/2008 16/12/2009 99.00 99.00 0.00 -0.30 150 / 18.84 0.11
BBL 2 3,000 900  18/06/2008 - 15/12/2010 100.80 99.81 0.11 1.46 9.06 / - 2.14
Boxckas TeKCTUbHas 1,000 14.00  20/06/2008 19/12/2008 18/12/2009 99.70 98.50 1.20 1.10 6.30 / 16.04 0.53
BonweGHblii kpait 500 100  03/06/2008 02/12/2008 99.50 99.50 0.00 0.00 0.00 1.86 / 1.86 0.58
Boctok-Cepavc 1,500 1099  11/09/2008 10/09/2009 98.00 97.20 - -0.43 -0.11 13.36 / 13.36 1.14
ObiMoB 800 1099  02/05/2008 30/10/2009 99.90 99.90 0.00 0.00 0.02 0.11 /011 1.42
3asogp! Mpocc 1,000 17/07/2008 - 22/04/2010 99.95 99.95 0.00 -0.15 -0.09 0.03 /0.03 1.98
3epHoBas Kom. HacTiowa 1,000 1250 20/06/2008 20/06/2008 18/12/2009 99.80 99.80 -0.06 0.09 1.20 / 14.15 0.12
Wypuct 1,000 900  22/10/2008 - 21/04/2010 98.50 98.50 0.65 0.65 -1.00 1010 / - 1.68
Kapar 2 500 1500 24/06/2008 24/06/2008 2211212009 100.60 100.25 0.18 -0.08 112 /1211 0.14
KBK Yepetumywukm 700 01/09/2008 - 02/03/2009 102.00 102.00 - 1.79 1.79 -2.33 /-2.33 0.86
KonawTep Kypck 750 11.44  04/06/2008 04/06/2008 02/06/2010 99.00 99.00 0.00 -0.50 -0.55 1.02 / 23.96 0.08
KpacHbiit Boratbips 2,000 14/08/2008 - 11/02/2010 99.80 99.55 -0.12 -0.12 -0.33 0.18 /0.18 178
Maxees 600 12.30 03/06/2008 03/06/2008 01/06/2010 99.95 99.95 0.00 0.30 0.72 0.58 /12.93 0.08
MenbH. komB. B COKIMbH. 1,000 28/08/2008 - 26/02/2009 99.60 99.60 0.00 0.00 0.49 /0.49 0.82
Mupatopr ®uHaHc 2,500 11.25 07/08/2008 07/08/2008 02/08/2012 99.30 99.30 0.60 0.30 0.08 0.90 / 14.27 0.24
Mutnena ®ya 1,000 15.00 20/05/2008 17/02/2009 16/02/2010 99.00 99.00 -0.88 -0.90 7.75 [ 17.37 0.64
MKX 2 1,000 26/08/2008 25/08/2009 99.15 99.15 0.00 -0.35 0.15 0.65 / 0.65 131
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 100.10 100.10 0.15 0.40 0.88 / 8.81 0.10
0OCT2 1,000 12.50 08/05/2008 08/05/2008 99.00 99.00 0.00 -0.95 7341 | 7341 0.01
Oreu. llekapcta 2 1,300 5.00 19/08/2008 17/02/2009 97.50 97.50 0.50 -0.50 8.44 | 8.44 0.73
0x3 900 12.50 21/05/2008 18/11/2009 99.91 99.91 0.31 0.31 0.31 0.52 / 0.52 1.50
Ouakogo 2 1,500 8.50 19/09/2008 - 19/09/2008 100.75 99.00 9.88 0.43 8.99 / - 0.37
Maprac 2 1,000 10.80 22/05/2008 19/11/2009 17/11/2011 94.35 91.10 - 221 -0.22 7.64 117.18 1.23
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 0.89
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 3.69 /12.94 0.50
Pycckuit TekcTunb 2 1,000 12.75 04/09/2008 05/03/2009 99.50 99.50 0.70 1.20 13.79 /1 13.79 0.60
Pycckuit Tekctunb 3 1,200 14.50 21/10/2008 - 20/10/2009 99.80 98.80 - 0.58 1.37 15.61 / 15.61 1.19
Pycckue macna 1,000 12.50 02/10/2008 02/10/2008 29/03/2012 96.94 96.94 0.00 -1.06 -0.06 224 12131 0.35
CaH WHTepbpto 2 4,000 8.00 14/08/2008 13/08/2009 99.40 99.40 0.00 0.38 1.25 8.67 / - 113
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CuHeprus 1 1,000 22/10/2008 - 22/04/2009 100.00 100.00 - 0.22 0.00 0.00 / 0.00 0.98 -594
CuHeprus 2 2,000 10.70  24/07/2008 22/01/2009 22/07/2010 99.79 98.77 0.08 -0.02 0.28 3.99 / 12.04 0.64 583
CUTpOHHKC 3,000 10.00  23/09/2008 24/03/2009 21/09/2010 99.01 99.01 0.00 -0.24 -0.19 4.36 /1147 0.79 526
Tanocro 2 1,000 10.00  05/09/2008 06/03/2009 98.90 97.50 1.09 045 12.63 / 12.63 0.74 635
Xne63asog Ne28 2 75 12.00  10/06/2008 - 09/12/2008 99.03 99.03 0.00 -0.97 -0.97 14.38 / - 0.52 803
Yepku3oBo 2,000 885  03/06/2008 02/06/2009 31/05/2011 99.45 99.45 -0.15 0.25 3.45 /9.60 0.94 343
OpKOH NpoayKT 1,200 1200  11/09/2008 11/09/2008 10/09/2009 98.35 98.35 0.10 0.05 461 /17.38 0.31 1087
30KO 2 1,500 1200  25/07/2008 23/01/2009 22/01/2010 99.60 96.50 -1.75 -1.90 6.55 / 15.37 0.63 895
FOHMMUNK 2,000 9.75  09/09/2008 08/09/2009 06/09/2011 96.00 96.00 -0.60 -2.00 5.56 | 13.46 1.14 703
Topeoens

7 KOHTHEHT 2 7,000 780  19/06/2008 22/06/2009 14/06/2012 98.60 98.60 0.00 0.48 1.19 4.64 19.30 1.00 314
X5 ®uHaHc 9,000 760  08/07/2008 06/07/2010 01/07/2014 96.00 96.00 0.00 0.00 0.00 3.64 /9.90 1.82 349
Astommp 1 1,000 1.00  02/09/2008 - 01/09/2009 100.00 100.00 - 0.00 0.00 1.00 / 1.00 1.32 -502
AsTommp 2 2,000 10.75  25/06/2008 2411212008 23/06/2010 99.05 99.05 0.00 0.45 1.65 3.85 /12,63 0.56 640
Asbyka Bryca 1,000 1150 22/07/2008 22/07/2008 21/07/2009 100.00 99.70 -0.15 -0.10 0.05 12.15 / 38.89 0.17 2992
AnmasHblit [lom T'paiic 300 1350  12/06/2008 11/12/2008 07/06/2012 95.01 95.01 -4.57 -4.57 -4.57 3.49 12377 047 1669
ANnn 1,500 1099 22/08/2008 21/08/2009 97.50 97.50 -0.35 0.10 1352 / 1352 1.09 709
Anbkop 1,500 955  10/06/2008 - 08/12/2009 96.85 96.85 1.05 1.25 1.35 12.09 / 12.09 1.32 567
Anexa 36.6 3,000 989  01/07/2008 01/07/2008 30/06/2009 101.00 99.50 -0.25 1.05 9.87 / 17.86 0.15 1131
Apbar MpecTuk 1,500 1050  20/06/2008 20/06/2008 78.93 78.93 -1.01 739 46116 /46116 |0.03

Atnant M 1,000 1125 15/05/2008 - 13/11/2008 98.90 98.90 -0.10 0.10 13.85 / 13.85 045 756
BaHaa-Mama 1,000 1200 24/10/2008 24/10/2008 23/10/2009 97.00 97.00 - 0.70 0.00 6.29 / 19.62 0.41 1293
Baxetne 1,000 1125 21/05/2008 19/05/2010 100.14 99.90 0.02 0.27 0.27 031 /031 1.94 482
BenasKomnnexkt Mntoc 500 23/10/2008 22/10/2009 97.51 97.51 0.00 -1.99 -1.24 172 1172 1.45 -434
Benbiit Pperat 1,000 14.50 12/06/2008 17/12/2009 99.98 99.02 -0.33 -0.39 15.68 / - 1.26 903
Bpasepc 500 15.00 19/06/2008 25/12/2009 99.90 99.90 -0.10 0.02 0.02 15.93 / 15.93 1.27 927
Bexa WHescT 700 02/09/2008 - 02/03/2010 99.90 99.23 - 0.07 -0.34 0.24 /1 0.24 1.84 -590
BuBat ®uHaHC 1,000 12.00 21/10/2008 21/10/2008 20/04/2010 96.48 95.50 0.99 -0.31 0.99 5.24 | 22.39 0.39 1545
Buktopus 1 1,500 10.40 31/07/2008 29/01/2009 99.54 99.00 -0.08 0.22 1.07 11.72 1 11.72 0.65 551
Buktopus 2 1,500 10.89 19/08/2008 - 16/02/2010 97.90 97.90 -0.10 1.06 12,57 | - 1.47 608
["a3akc 1,000 10.50 19/06/2008 19/06/2008 16/12/2010 100.05 100.05 -0.05 0.35 0.53 /10.18 0.12 412
[a33HeproceTb 1,500 8.00 25/06/2008 20/06/2012 101.00 101.00 118 118 118 7.86 /- 3.26 132
Jetckuin Mup 1,150 8.50 05/06/2008 - 26/05/2015 90.60 89.60 -0.40 -4.10 10.79 / - 4.67 419
[hxeir-Ocp-Cun 1 2,000 9.25 23/10/2008 23/10/2008 20/10/2011 99.35 99.35 0.00 0.06 1.22 151 /10.94 0.44 483
[Ilvkas Opxupes 1,000 13.00 10/07/2008 10/07/2008 09/04/2009 100.03 100.03 -0.47 -0.21 2.70 1 13.42 0.17 718
Iuken 3,000 9.25 18/09/2008 17/03/2011 90.64 90.64 -0.61 -1.36 13.69 / - 2.24 700
Dukene TpeauHr 1,800 20/07/2008 20/07/2009 99.80 99.60 -0.10 -0.10 0.05 0.25 /0.25 122 522
Espocetb 2 3,000 03/06/2008 - 02/06/2009 81.11 81.11 -3.93 -3.93 21.17 | 2117 0.90

EpuvHas Espona 1,200 10.75 16/10/2008 16/10/2008 14/10/2010 100.10 98.25 0.37 -0.42 244 113.01 0.42 679
/mMnnoans 300 11.25 30/07/2008 30/07/2008 99.50 99.50 -0.40 0.52 13.60 / 13.60 0.22 734
VHkom-Tlapa 2 1,400 12.50 16/05/2008 12/02/2010 100.52 100.52 -0.03 0.72 12.73 1 12.73 141 625
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WHkom-Tana 3 2,000 11.00 13/06/2008 12/06/2009 10/06/2011 98.83 98.83 0.00 -0.07 0.53 4.61 /12.69 0.93 636
MHmapko 1,000 12.50 20/06/2008 20/06/2008 19/12/2008 100.00 100.00 -0.45 -0.40 -0.25 2.76 / 12.60 0.12 640
WHnpom 2 1,000 8.80 17/07/2008 15/01/2009 15/07/2010 99.10 99.10 0.00 1.30 3.36 / 10.36 0.63 423
WHnpom 3 1,300 8.95 21/05/2008 - 18/05/2011 99.30 99.30 -0.20 0.75 9.43 /943 2.40 295
WckpacodT 2 300 13.30 02/09/2008 03/03/2009 02/03/2010 100.70 100.70 0.01 0.00 13.25 / 12.73 1.47 680
Kapo 700 12.50 24]06/2008 24]06/2008 22/12/2009 100.05 99.95 0.30 0.15 1.15 /12,61 0.13 642
Kapycenb ®uHaHc 3,000 9.75 18/09/2008 18/09/2008 12/09/2013 100.17 100.17 0.17 0.67 0.68 / 9.46 0.35 341
Komnnekc ®unaHc 1,000 12.50 07/08/2008 07/08/2008 04/02/2010 99.34 99.34 0.39 0.04 2.34 /1541 0.24 905
Koneitka 1 1,200 9.40 17/06/2008 - 17/06/2008 99.85 99.85 0.00 0.35 021 10.93 /10.93 0.12 482
Koneitka 2 4,000 8.70 21/05/2008 18/02/2009 15/02/2012 95.85 95.85 0.70 1.70 3.13 / 15.01 0.67 861
Koneitka 3 4,000 9.80 21/05/2008 20/08/2008 15/02/2012 97.25 97.25 -0.10 0.20 11.12 / 16.86 0.26 1040
JlasepHa 1,000 11.00 09/10/2008 08/04/2010 99.88 99.88 0.28 0.91 11.37 /11.37 1.61 492
JIBP Unteppeitn 300 14.90 29/05/2008 - 26/11/2009 100.00 100.00 - 0.00 0.00 0.76 /1 0.76 1.46 863
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 3.56 /9.90 0.49 382
Marnut 1 2,000 9.34 21/05/2008 19/11/2008 100.00 100.00 -0.07 -0.07 -0.10 9.54 | - 0.49 346
Marnut 2 5,000 8.20 26/09/2008 23/03/2012 95.00 94.15 -1.43 -0.43 -1.18 1015 / - 3.07 352
Mapra 1 700 14.84 22/05/2008 22/05/2008 90.00 90.00 -6.50 9.28 489.80 / 489.80 0.01 -
Mapra 2 1,000 12.00 04/06/2008 - 06/12/2009 99.70 99.70 0.00 0.10 12.56 / 12.56 1.28 5470
Mapra 3 2,000 15.50 02/08/2008 02/08/2008 02/08/2011 89.89 89.89 -7.61 -8.91 474 | 72.38 0.15 5266
Matpuua 1,200 12.00 11/06/2008 10/12/2008 96.00 96.00 0.05 0.27 20.04 /20.04 0.49 1327
MetannCepsuc 1,500 10.50 28/05/2008 23/05/2012 100.10 99.60 -0.15 -0.15 0.55 024 /024 3.86 645
MuHHecko 500 13.75 12/06/2008 10/12/2009 100.00 97.05 -1.28 -1.91 1533 / - 1.25 870
MoHeTka 1,000 12.50 15/05/2008 - 14]05/2009 99.00 99.00 - -1.00 -1.40 1.48 [ 1.48 0.97 3237
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 97.80 97.80 0.00 0.30 0.30 2.38 / 1354 0.46 725
MocO6nT a3 GuHarc 1 1,000 10.75  22/06/2008 21/12/2008 100.00 100.00 0.00 0.00 0.50 10.99 / - 0.56 484
MocO6nT a3 GuHakHc 2 3,000 925  25/06/2008 24/06/2012 95.50 95.50 0.00 0.10 150 11.24 [ - 2.46 447
Hatyp MpogykT 2 1,000 17/06/2008 16/06/2009 99.71 99.71 021 0.01 0.26 /0.26 113 572
MapketXonn 300 1310 03/07/2008 02/10/2008 01/04/2010 99.27 99.27 0.00 -0.23 -0.92 14.23 | 15.73 0.36 933
MatepcoH 2,000 10.00  19/06/2008 19/06/2008 17/12/2009 99.71 99.71 0.00 0.21 0.01 1.03 / 12.66 0.12 646
MuBEOM 1,000 13.00  23/10/2008 23/10/2008 22/04/2010 99.94 99.05 -0.10 -0.10 -0.42 3.55 / 14.60 043 828
MpoTex 5,000 890  07/05/2008 04/11/2009 02/11/2011 95.85 90.01 -3.37 -3.47 6.46 | 14.76 1.24 821
PKC 1,500 1.00  15/10/2008 15/04/2009 82.00 82.00 -18.00 -18.00 -18.00 24.29 | 24.29 0.77 1705
PocuHTep 2 400 10.00  02/07/2008 02/07/2008 99.95 99.95 0.00 -0.15 10.66 / 10.66 0.16 456
PocuHTep 3 1,000 10.75  30/05/2008 30/05/2008 26/11/2010 100.00 99.75 -0.04 -0.18 0.39 / 12.41 0.07 623
Camoxsan 1,500 22/10/2008 21/10/2009 99.99 99.99 0.00 2.84 0.24 0.01 /0.01 1.48 -605
CanBeit 1,000 1125 04/06/2008 03/12/2008 100.00 99.81 0.11 035 11.70 / 11.70 051 552
COPYC 1,200 1200  08/05/2008 06/11/2008 05/11/2009 100.64 100.52 0.04 0.53 3.85 /11.28 0.45 514
CINK 1,000 1020 27/05/2008 25/11/2008 25/05/2010 99.00 99.00 052 0.52 1.03 343 /1239 0.49 618
Cnoptmactep 3,000 880  23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 0.00 246 /897 0.50 293
CTonuyHble FacTpoHOMbI 1,500 860  21/08/2008 21/08/2008 20/08/2009 99.82 99.82 0.00 0.02 2211934 0.28 330
TexHocuna 2,000 10.00  29/05/2008 26/05/2011 99.75 99.75 0.17 0.40 0.34 /034 2.92 717
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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
Topeoens

TOAN 2,000 1200  12/06/2008 12/06/2008 10/12/2009 99.29 98.50 - 2.09 2.20 1.59 / 22.65 0.10 1570
Ton-Knura 1 700 07/08/2008 - 05/02/2009 89.00 87.15 -0.91 -0.91 13.06 17.93 /1 17.93 0.66 1131
Ton-Knura 2 1,500 1051 12/06/2008 11/12/2008 09/12/2010 98.79 98.79 0.00 0.56 0.54 3.06 / 12.96 0.52 672
TonfMpom 500 18/07/2008 17/04/2009 16/04/2010 99.31 99.31 -0.69 -0.84 -0.24 0.35 / 0.72 0.96 -522
TpacTexcepsuc 1,000 1039 13/05/2008 12/08/2008 17/08/2010 98.00 98.00 -2.00 -1.60 -1.50 2.23 1 18.93 0.23 1231
YaMypTHedTs 1,500 950  01/06/2008 - 01/09/2008 100.15 99.90 0.03 0.48 9.74 | 9.74 0.31 372
YK KOPA 1,000 11.00  15/07/2008 15/07/2008 14/07/2009 97.70 97.70 0.00 -2.30 -13.85 3.95 / 24.54 0.17 1739
®aatoH Aspo 1,000 1350  31/07/2008 - 30/07/2009 103.10 103.10 0.00 2.98 11.03 /11.03 1.04 476
Xonuaen 1,500 1115 02/10/2008 02/10/2008 01/04/2010 99.21 99.21 0.00 0.16 0.46 2.96 / 13.50 0.37 725
IO TpatautCepauc 2 1,200 1150 27/05/2008 25/11/2008 101.00 101.00 0.00 1.00 9.86 / 9.86 0.50 378
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 1350  30/09/2008 - 29/09/2009 99.85 99.77 0.36 0.11 14.10 / 14.10 1.16 761
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 4.26 /2118 0.52 1433
ArpoxonanHr 1,000 1275  18/07/2008 24/07/2009 99.34 99.02 -0.20 0.38 14.17 1 1417 1.01 772
Apkapa 1 600 1320 28/06/2008 28/06/2008 100.02 100.02 0.02 0.24 13.15 / 13.15 0.13 692
Apkana 2 700 1331 21/08/2008 - 20/02/2009 99.80 98.00 -0.26 0.40 1557 / - 0.57 900
Apkana 3 1,200 1365  02/10/2008 02/10/2008 31/03/2011 99.65 99.65 0.00 -0.03 1.20 2.17 | 14.98 0.37 864
BenlpaHKopm 700 1250  03/06/2008 03/06/2008 02/12/2008 120.00 120.00 0.00 2002 -25.20 /-8349 0.7 -3291
rOToK 2 1,500 1050  19/06/2008 19/06/2008 18/06/2009 99.78 99.78 0.11 0.03 1.48 /12.30 0.12 612
3 OuHaHe 400 11.00  23/05/2008 23/05/2008 100.00 98.05 -0.48 1.62 28.79 / 28.79 0.06 2115
MocCenslpom 1,000 1250  13/06/2008 12/12/2008 99.50 99.50 0.25 0.36 13.75 / 13.75 0.52 745
oro?2 1,200 1295  26/08/2008 25/02/2009 98.98 97.01 -0.91 0.18 16.56 / 16.56 0.60 991
Masa 1 350 1.00  15/06/2008 15/06/2008 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 0.13 -483
MaBa 2 1,000 12.50 09/05/2008 21/10/2011 101.00 100.25 0.63 0.43 -0.09 /-0.09 3.38 -645
Paarynai 1 2,000 1.00 02/10/2008 - 02/10/2008 95.00 95.00 -1.50 -0.50 5.00 13.96 / 13.96 0.37 767
Paarynsi 2 2,000 12.00 30/09/2008 31/03/2009 27/09/2011 100.65 100.65 0.71 0.72 3.18 /11.53 0.80 530
Paarynsi 3 3,000 10.99 19/09/2008 20/03/2009 16/03/2012 98.52 98.52 0.00 -0.68 -0.23 3.06 /13.18 0.76 688
Pycarpo 1,000 8.50 19/07/2008 19/07/2008 100.05 100.05 0.00 -0.45 8.33 /8.33 0.20 234
Cwu6 Arp Mpynna 400 12.00 21/05/2008 20/05/2009 99.50 98.00 -0.88 -0.88 -1.23 13.96 / 13.96 0.87 756
CoppyxecTso 2,500 10.45 23/10/2008 22/10/2009 96.00 96.00 -2.00 0.00 13.98 / - 1.23 747
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 05/06/2008 05/06/2008 100.00 100.00 -0.05 0.25 12.16 / 12.16 0.09 598
ApnamaHT 2 2,000 11.25 22/05/2008 - 20/05/2010 99.23 99.23 0.32 0.68 12.20 / 12.20 1.63 568
ATOMCTPOII3KCNOPT 1,500 7.75 27/05/2008 26/05/2009 24/05/2011 99.95 99.95 0.00 -0.01 -0.01 2.82 1794 0.94 184
'nasMocCrpoit 2 4,000 10.00 18/09/2008 18/09/2008 17/03/2011 99.80 99.80 0.10 0.40 1.44 1 10.76 0.35 466
[DesenonmeHT-tOr 1,000 12.50 20/05/2008 18/05/2010 100.40 99.80 -0.10 -0.10 -0.19 0.29 /0.29 1.93 452
[IKC ®XC Pb 500 12.00 27/05/2008 - 24/11/2009 100.03 100.03 0.00 0.00 12.32 1 12.32 1.25 591
XK cpuHaHC 1,000 16.00 19/06/2008 18/12/2008 24/12/2009 99.50 99.50 - 0.21 0.35 17.36 / 17.90 0.52 1132
VIHKOM 1,250 13.10 - 28/03/2009 98.99 98.99 0.00 -0.86 -0.01 - - -

WuTerpa 1 2,000 10.50 19/09/2008 - 20/03/2009 100.09 100.09 0.00 0.38 0.10 10.63 / - 0.78 445
WHTerpa 2 3,000 10.70 03/06/2008 01/12/2009 29/11/2011 99.30 98.20 -0.50 -0.25 5.45 [ 11.90 1.29 551
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Kamckas ponuua 3 500 12.80 09/06/2008 09/06/2008 04/06/2009 100.30 100.30 0.00 0.30 10.30 / 10.30 0.10

Kocmoc ®uHaHe 2,000 11.25 19/06/2008 19/06/2008 16/06/2011 99.89 99.89 0.14 0.14 0.36 0.53 /12.19 0.12 603
JICP WHescr 1 2,000 10.70 03/06/2008 03/06/2008 08/12/2009 100.00 100.00 - 0.00 0.57 0.62 /10.74 0.08 464
JICP WHescr 2 3,000 8.35 17/07/2008 16/07/2009 14/07/2011 97.75 97.75 0.00 0.25 1.05 4.07 /10.62 1.04 438
Makpomup ®unac 2 1,500 11.65 08/07/2008 08/07/2008 03/07/2012 98.50 98.50 -0.70 -0.70 -1.40 0.90 /20.73 0.16 1398
Metpoctpoit 1,500 26/09/2008 23/09/2011 100.00 100.00 0.05 0.00 0.00 / 0.00 3.40 -635
M-UnaycTpust 1,000 12.25 19/08/2008 - 16/08/2011 101.00 101.00 0.75 1.40 1221 /- 245 556
MWAH 2,000 12.37 02/09/2008 02/09/2008 02/03/2010 96.00 96.00 0.00 2.25 473 | 26.59 0.27 1923
Mupakc 1 1,000 10.50 19/08/2008 19/08/2008 100.20 99.90 -0.15 0.06 10.49 / 10.49 0.28 440
Mupakc 2 3,000 10.99 18/09/2008 - 17/09/2009 100.05 99.45 - -0.15 -0.75 11.48 | - 1.18 514
MWN3Ib 1,500 1213 15/07/2008 15/07/2008 13/07/2010 99.50 99.50 -0.50 -0.50 -0.50 1.40 /1491 0.18 858
M.O.P.E. MNnasa 1,000 1225  05/08/2008 05/08/2008 03/08/2010 99.60 99.10 0.10 0.05 0.40 1.76 / 15.15 0.23 881
MK 5 1,120 920  20/05/2008 20/05/2008 100.00 100.00 -0.10 -0.07 9.44 /9.44 0.05 339
PWMpynn 1,200 11.85  26/06/2008 26/06/2008 26/12/2009 99.40 99.02 0.40 0.11 1.46 1.62 / 17.55 0.13 1107
Py6uH 1,200 14/10/2008 13/10/2009 99.80 99.80 -0.05 -0.20 0.14 /0.14 1.45 -591
CneuCrpoii 2 2,000 859  22/05/2008 20/05/2010 100.00 100.00 0.00 0.00 0.00 0.25 /0.25 1.97 261
CrpoiiTpatcras 1 3,000 960  25/06/2008 25/06/2008 100.22 100.00 0.07 0.06 891 /- 0.14 293
CrpoiiTpatcras 2 5,000 849  18/07/2008 13/07/2012 95.00 95.00 0.10 5.00 -1.50 1022 / - 3.19 359
CY-1553 3,000 13.00  20/08/2008 18/02/2009 15/02/2012 100.45 100.45 -0.27 0.28 2.76 [ 12.72 0.69 645
Cysap-Ka3aHb 900 30/09/2008 31/03/2009 99.99 99.77 0.03 -0.06 0.13 /0.13 0.92 -580
Catn Mpynn 1,000 1170 20/05/2008 15/05/2012 100.60 100.60 0.00 -0.10 0.15 11.84 / 11.84 2.84 1289
XMCrpotipecypc 3,000 13.00  15/10/2008 15/04/2009 13/10/2010 99.48 99.48 0.00 0.00 -0.22 559 / 14.04 0.81 767
LyH2 1,500 10.94 23/07/2008 23/07/2008 20/01/2010 100.50 99.76 0.38 0.38 0.38 1.40 / 10.46 0.21 438
IOCKK 600 13.00 01/07/2008 01/07/2008 100.00 100.00 0.00 0.50 13.13 / 13.13 0.15 690
Cmpoumenbcmeo
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RU vs UST& RU vs BRA, spread curve

Treasuries, yield 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 101.984375 102.02 0.03 0.00 171 -6.149 0.648 0.671
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 103.578125 103.64 0.06 0.14 223 8.841 1.457 1.543
T45/812/31/11 4.625 31/12/2011 16.131MMM 106.484375 106.55 0.08 0.33 2.74 -0.677 3.329 3.618
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 106.6875 106.75 0.03 0.36 3.70 9.457 6.934 7.685
T41/2 02/15/36 45 15/02/2036 26.397MMM 99.234375 99.30 0.03 0.67 455 7.831 15,578 16.192
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 8 1/4 03/10 8.25 31/03/2010 1.23MMM 104.4684 104.97 -0.04 0.44 5.60 191.5 1.7 1.157
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 144.1990 145.20 -0.18 123 5.28 157.9 6.7 10.118
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 180.01 180.38 -0.24 211 5.89 186.52 9.87 18.50
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.001IMMM 114.9670 115.09 -0.14 1.16 5.32 164.6 6.6 7575
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 99.95 100.01 0.02 0.04 3.59 219.94 0.03 0.03
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 95.34 95.71 0.00 -0.29 4.62 196.90 2.72 275
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 103.99 104.12 0.00 0.09 4.80 87.55 1.34 1.45
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 129.97 130.17 -0.17 -0.11 4.24 99.17 5.06 6.66
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 29.4690 29.53 -0.25 -0.50 199.87 #N/AN Ap 05 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 29.8630 30.01 -0.06 -0.22 94.50 #N/AN Ap 1.2 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 30.0190 30.32 -0.08 -0.33 57.36 #N/AN Ap 22 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 30.3700 30.80 -0.04 -0.05 38.35 #N/AN Ap 32 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 29.8080 30.32 0.00 0.01 29.58 #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 0.00 449.83 #N/AN Ap 03 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.005MMM 116.01 116.16 -0.08 -0.12 3.03 94.38 133 1.56
BRAZIL 11 01/11/12 11.00 11/01/2012 889.689MM 122.67 123.17 -0.05 -0.19 421 149.32 3.04 3.86
BRAZIL10 1/2 07/14 10.50 14/07/2014 794.607MM 128.22 128.72 0.35 0.38 5.08 188.33 467 6.20
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 132.00 132.38 0.19 0.22 6.26 203.34 5.80 8.34
BRAZIL12 3/4 01/20 12.75 15/01/2020 683.215MM 158.83 159.33 0.15 0.03 5.74 200.31 7.10 11.72
BRAZIL10 1/8 05/27 10.13 15/05/2027 2.787TMMM 142.17 142.92 0.25 0.13 6.27 22555 9.71 14.49
BRAZIL 7 1/8 01/37 713 20/01/2037 2.488MMM 112.22 112.42 0.29 0.12 6.20 185.58 12.77 14.88
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 102.05 102.09 -0.02 0.01 3.83 208.03 0.58 0.61
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 108.44 108.56 0.00 0.35 3.80 117.11 261 3.06
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 96.29 96.69 0.00 0.20 4.89 80.16 5.40 5.37
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 116.74 117.24 0.00 0.28 6.01 193.97 10.87 12.94
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.13 106.33 -0.03 -0.09 3.15 125.76 0.93 0.99
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 114.78 115.08 -0.07 0.02 333 97.26 1.93 2.29
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 115.83 116.42 0.19 0.31 5.33 205.21 5.08 6.12
COLOM 7 3/8 01/17 7.38 27/01/2017 1.65MMM 111.93 112.09 0.10 0.20 5.61 203.78 6.43 7.44
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 118.26 118.82 0.04 -0.09 6.63 261.46 10.01 12.21
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 147.60 148.10 0.28 -0.07 6.47 230.49 11.06 16.87
COLOM 7 3/8 09/37 7.38 18/09/2037 1.818MMM 110.22 110.42 0.18 0.36 6.58 223.82 12,57 14.22
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 105.65 105.71 -0.04 -0.01 2.98 115.99 0.75 0.81
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.137MM 111.06 111.46 -0.04 -0.09 417 143.42 319 3.64
MEX11 3/8 09/15/16 11.38 15/09/2016 1.69IMMM 144.66 145.28 -0.01 0.01 4.78 130.45 591 8.76
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 98.24 98.24 0.58 0.15 571 134.84 8.37 8.45
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 170.12 170.61 0.21 0.44 5.36 137.90 9.58 17.07
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.085MMM 110.42 110.93 0.01 0.24 5.94 164.60 12.84 14.59
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 3.35 149.83 0.82 0.86
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.03 251.78 2.45 271
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.30 315.70 4.46 5.03
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.68 295.61 6.86 8.85
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.47 253.36 9.14 13.29
PHILIP 6 3/8 01/32 6.38 15/01/2032 1.5MMM 96.00 96.25 0.00 0.00 6.70 250.34 11.68 11.65
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 105.69 105.72 -0.10 -0.08 3.49 156.20 0.96 1.06
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.08 109.20 -0.26 0.25 4.82 200.97 3.45 3.79
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 105.75 105.86 -0.12 0.06 5.37 214.72 4.89 5.36
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 117.29 118.04 0.00 0.37 5.96 235.05 6.40 7.85

30 anpens 2008 . Crp. 34/39



WK "Anemap'Y2ExeqHeBHbI GlonneTeHb MHBECTOpa

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 108.88 109.63 0.00 -0.25 379 183.43 1.01 1.15
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 110.00 110.25 0.00 0.02 5.36 148.72 2.34 2.66
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 115.69 116.25 0.00 -0.06 6.13 299.82 438 5.25
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 92.65 93.00 0.00 0.13 6.60 235.02 6.61 6.32
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 100.63 101.19 0.00 -0.13 6.89 306.60 7.86 8.30
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 101.75 102.38 0.00 -0.13 7.16 319.79 9.44 9.95
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 92.50 93.00 0.00 0.06 7.50 323.15 11.69 11.08
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 6.39 05/08/2009 500MM 101.26 101.76 0.00 -0.23 513 #N/AN Ap 0.26 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.96 103.46 -0.02 -0.14 5.63 309.78 253 2.65
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 106.60 107.10 -0.07 -0.29 6.07 299.79 4.10 455
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 102.06 102.45 0.13 0.12 10.23 613.37 242 2.77
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 93.44 93.94 0.68 0.43 9.85 661.43 4.76 4.54
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 121.64 122.14 0.20 -0.46 10.14 652.74 5.80 732
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 70.51 71.01 1.05 0.89 10.17 634.93 7.58 5.63
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 71.73 78.16 0.35 0.32 10.45 655.77 8.34 6.58
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 91.85 92.10 1.58 1.66 10.21 627.81 8.41 7.88
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 90.24 90.62 1.23 111 10.45 641.43 8.72 8.14
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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 8.58 7.44 103.28 103.66 -0.10 -0.12 2.35 107 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 -78.51 100.25 100.25 0.00 0.00 0.00 -6661 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.23 7.35 107.67 107.92 -0.12 0.04 479 425
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.27 5.91 105.81 105.91 -0.04 -0.06 114 380 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.48 8.75 97.15 97.40 -0.12 -0.25 5.26 491
CASHYD10 1/2 02/13 CASHYD Financial 105 15/02/2013 60MM  #N/AN.A. #N/ANA. #NIANA.  #NJANA.  #NJANA. #NIANA. #N/ANA.  #NJANA
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 456.673MM 5.63 5.64 99.85 100.05 -0.09 -0.02 4.40 229
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.62 4.02 109.01 109.21 0.11 -0.33 1.36 179
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 753 6.12 103.53 103.63 0.00 0.37 2.06 230
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.48 6.34 113.34 113.59 -0.12 0.07 3.85 322
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.33 7.19 92.64 93.14 0.00 0.90 5.24 315
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.07MMM 7.07 6.97 101.72 101.97 -0.16 -0.20 174 356
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 737 717 116.97 117.10 -0.26 0.07 11.32 335
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 773 5.66 103.44 103.59 -0.08 0.04 1.45 338 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.90 5.12 101.26 101.33 -0.02 -0.02 0.45 345 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 00  #N/ANA. #NANA #NIANA.  #NJANA.  #NJANA. #N/ANA. #N/ANA. #NJANA
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.01 6.35 104.39 104.64 -0.07 -0.32 218 399 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.83 733 102.06 102.18 -0.13 -0.30 312 451
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.94 5.10 102.59 102.80 -0.07 -0.31 1.32 289 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.39 4.98 102.72 102.92 -0.03 0.01 0.76 298
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.64 774 106.94 107.19 -0.11 -0.15 4.56 464 BE-/B1BE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 773 777 99.50 99.75 -0.08 0.15 5.37 430 -/[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 6.88 6.91 99.78 100.03 -0.11 -0.06 2.78 422 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.70 7.93 97.30 97.55 -0.13 -0.10 5.87 423
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.54 5.47 104.75 104.88 -0.03 0.01 1.02 234
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.81 6.47 102.37 102.62 -0.08 -0.23 1.60 332
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.11 7.28 103.18 103.43 -0.12 -0.24 2.97 465 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.39 8.55 98.23 98.35 -0.12 -0.32 5.56 498
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.48 276 100.25 100.25 0.00 0.00 0.04 39 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.96 10.54 96.15 96.40 -0.10 -0.06 5.12 646
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.67 481 104.19 104.32 -0.08 -0.08 131 262
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.03 5.32 104.72 104.97 -0.07 0.03 2.25 294
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.28 7.15 100.65 100.90 -0.09 0.32 401 406 /Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.54 8.46 99.32 99.57 0.00 0.14 5.40 242
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.16 451 101.27 101.34 -0.02 0.24 0.48 273 BRe/ARRR
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
GAZPRU 6 1/2 09/15 GAZPRU  Financial 65 23/09/2015 MMM 6.71 7.06 96.70 96.95 -0.05 0.06 571 356 poTmee
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.84 4.69 100.47 100.50 0.00 0.00 0.23 340 JAS/REB
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.44 7.84 96.16 96.41 0.00 0.33 5.66 405
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.72 5.86 102.25 102.50 -0.06 -0.02 227 347 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.99 6.56 102.48 102.73 -0.10 0.08 4.05 344
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 8.06 10.81 92.97 93.22 -0.03 0.66 213 845

RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.99 11.98 88.69 88.94 0.00 -0.30 4.99 958

SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.20 6.97 100.33 100.58 0.00 0.16 5.28 357 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.79 4.62 101.27 101.36 -0.02 -0.03 0.57 289

VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.23 6.29 103.56 103.81 -0.13 0.60 2.99 356 BBBIAZIBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.21 7.04 101.54 101.79 0.00 0.76 5.24 293

VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.50 6.56 96.00 96.25 -0.12 1.79 12.44 324

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 6.34 6.54 92.87 93.37 0.00 0.00 0.09  #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.37 6.83 105.75 105.75 1.15 0.63 2.75 450 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 9.85 -15.09 100.04 100.54 -0.01 -0.02 0.01 -3480

PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.44 4.45 115.50 115.50 -2.08 -2.75 2.70 145

PETBRA 91/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.64 4.83 119.40 119.40 1.70 1.40 411 175 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.80 5.14 114.00 114.00 #N/AN.A. 2.40 5.05 133

PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 5.92 5.60 103.50 103.50 -0.50 0.25 6.52 182

PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.06 5.98 118.60 118.60 -1.34 0.97 7.11 217

CHINA

CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 5.97 4.46 106.61 106.79 0.04 0.11 3.38 61 AIA2/A
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.67 4.09 100.75 100.75 0.00 0.04 121 65

SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.78 4.47 95.55 95.55 0.02 0.07 2.46 88

SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.79 4.69 95.80 95.80 0.02 0.14 3.94 97

SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.74 4.76 93.58 93.58 0.01 0.22 5.20 84 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.18 4.82 105.79 105.79 -0.01 0.36 8.46 69

SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 4.47 4.76 85.05 85.05 0.00 0.54 16.26 70

MEXICO

AMXLMM 4 1/8 03/09 AMXLMM Communications 4.125 01/03/2009 497.75MM 4.12 4.01 100.04 100.14 0.03 0.41 0.80 171
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.70 5.59 100.65 101.15 0.18 0.39 541 173
PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 293.675MM 6.07 3.01 100.80 100.89 -0.07 -0.09 0.28 56
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 7.61 3.10 103.39 103.52 -0.02 -0.02 071 103 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 7.60 2.96 103.56 103.56 0.00 0.05 0.71 123
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.63 6.50 101.45 101.78 -0.07 -0.01 1.29 423 -/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 8.44 11.57 93.15 93.53 -0.05 0.34 1.78 917
BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.65 12.15 82.63 83.13 -0.06 0.09 4.37 901 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 10.13 12.03 83.69 84.19 -0.07 0.12 4.72 860
BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 10.30 10.44 79.89 80.39 -0.09 -0.22 9.06 823
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 8.57 6.36 103.39 103.75 -0.08 0.21 1.35 403
ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 7.94 7.06 102.13 102.63 -0.06 0.00 222 465
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.03 8.52 102.33 102.48 -0.08 -0.14 3.24 572 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 9.10 9.20 98.66 99.16 -0.12 0.09 5.37 22
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 7.88 7.55 104.03 104.53 0.03 0.03 6.26 339 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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