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MemouHuk: Bloomberg

B3rNAL HA PbIHOK

Makpo3akoHOMMKa

[MpoMnpon3BoLACTBO NPOLOMKAET PacTH, HO O4EHb YMEPEHHbIMI Temnamu. 1o AaHHbIM
®PC obbem npombiwneHHoro npouseogctea B CLUA B ceHTabpe yBenuumncs Ha 0.1%,
4TO oOnpaBdano OXWAaHWS aHanuTWkoB. Mexgy Tem, B aBrycte, Kak mnokasanu
nepecMOTPeHHbIE JaHHble, 0GbeM NPOMNPOM3BOACTBA HE M3MEHWNCS NO CPABHEHWIO C
vioneMm, Toraa Kak paHee coobllanock 0 nosbilweHun Ha 0.2%. Kak coobliaetcs,
OCHOBHbIM ~ (DaKTOpPOM, ~ MOBMWSBLUIMM  HA  CTOMb  HE3HAYWUTEMbHbIM  NPUPOCT
NPOMNPOU3BOACTBA, CTaNo nafgeHue TEMNOB NPOU3BOACTBA B aBTOMPOME, Bbl3BAHHOTO
nokasatens npogax u 3abactoBkoi paboTHukoB General Motors Corp. B mpoLniom
MecsiLie, KOTOpble MOBMMSANM Ha COKpaLLeHne MPOU3BOACTBA aBTOMObMNEN 1 3anyacTel.
Takke CHWKeHWe 6binO OTMEYEHO B 3HEPreTUYECKOM CEKTOpE, MpOW3BOACTBE
notpebutenbckux ToBapoB. PocT, B CBOW ovepefb, Obin OTMeYeH B A0DbIBAIOLLMX
oTpacnsax W anekTpoHuWke. Kak BMOHO, Ha (hoHE Lapslend HeonpeaerneHHoOCTH B
OTHOWEHUN Oyayllero amepyKaHCKOM 3KOHOMMKW MPOWM3BOAWTENN He CTpeMsTCs
HapalumMBaTb NPOM3BOACTBO C LEeNMbI KOMMNEHCALMN CHU3WBLUMXCS 3anacoB TOBapoB Ha
cnagjax, oxugas, TakuMm 00pa3oM, AanbHEWLIEero COKpaleHUst MoTpebuTenbCKux
pacxopos B CLUA. B yacTHoCTH, 3TO MOATBEPXAAIOT BbllLEAWME HA NPOLLION Hedene
JaHHble no abpuyHbIM 3akasam 3a aBryct, [OCTUMLME MMHWUMANLHOMO YPOBHS 3a
nocrnegHue cemMb MecsLeB. TeM He MeHee, nocnegHue AaHHble (B YaCTHOCTW, MHAEKC
Empire State) roBopsT 0 curHanax OXvBNEHWS B NMPOU3BOACTBEHHOM CEKTOPE, KOTOPOe
MOXeT cTaTb 3anorom Ans Gonee cunbHoro pocta akoHomuku CLUA B IV kBapTane.
OxupaeTcs, YTO MO MTOraMm rofa ameprkaHckas 3KOHOMMKa BbIPacTeT Ha 2%, Toraa Kak
MPOrHO3bl Ha Havano roga cocrasnsanu 2.4%.

Ba3soBble aKkTuBbI

[loxoaHocTu kasHavelickux 06s3atensct CLUA BO30BHOBUMM CHKEHME HA OYEPELHbIX
curHanax cnaboctu akoHomukn LUtatoB. OCHOBHbIM (hakTOpoM, 06€ecneunBLLIMM
noafepxky Treasuries, cTano CHWKeHWe (OHAOBOTO pbiHKA Ha cnaboii OT4EeTHOCTH
KOMMaHWi ¢puHAHCOBOTO cekTopa. Mexay Tem, MHBECTOpbl HaXomsATcs B OXWAaHUu
CErofHsHeA nybnukauuM AaHHbIX N0 MOTPEOUTENbCKAM LieHaM, KOTopble MOryT
HaMeKHYTb pblHKy O AanbHeiwmx warax PC. foxoaHocTb 10-neTHux 00si3aTenscTs
cHuaunaco Ao 4.62 (-0.03)%, 2-netHux — ao 4.14 (-0.08)%.

Pa3su BalOLLNeca pbIHKA

"AnneTuT" MHBECTOPOB K PUCKY CHINKAETCS NO Mepe pocTa cnpoca Ha 6asosble akTuBbI.
NMioBble dakTbl, CBUAETENLCTBYIOWMNE O BO3MOXHOM COKPALLEHMM Cpoca CO CTOPOHbI
aMepuKaHCKMX WMHBECTOPOB Ha PWUCKOBble aKTMBbI, 3acTasnsioT cnpagsl EM
pacwumpsTbes. Mo utoram BTOpHUKa cnpaa EMBI+ cocTaeun 183 (+2 6.1n.).

PbIHOK pybnesbix obnurauuii

TNokanbHbIit AONTOBO PHIHOK MPOAOMKAET MNABHOE BOCCTAHOBIIEHWE MO BCEMY CNEKTPY
Hauboree kavecTBeHHbIX BbinyckoB. Cektop O®3 nO3MTUBHO OTpearupoBan Ha
CHWKEHWe CTaBOK [EHEXHOrO pblHKA, OfIHAKO OCHOBHAs aKTMBHOCTb COCPEAOTOYEHA
N1Wb B fanbHeM cermeHTe (nodpobHee Ha cmp. 2).

UOK «Anemap»
Poccusi, 117218, 1. Mockea,
yn. KpxwkaHosckoro, A.14, kopn.3

Ten. +7 (495) 411-6655
E-mail: research@alemar.ru
http:///www.alemar.ru
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WK Anemap’/2ExenHeBHbil GlonneTeHb HBecTopa

MokasaTeny NMKBIAHOCTH NIOKANbHbIN JONTOBOW PbIHOK

1000

= [JlenoauTbl Gaxkos B batke Poccum J'l UKB VUJ,HOCTb n CTa BKU

W OcraTkvt Ha Kop.cYeTax KpeauTHbIX OpraHu3aLyit

w0 Pybnesas nuKkBuaHOCTb cerogHs yTpom coctasuna 825.6 (+37.8) mnpg py6. Ocratku Ha

kopcyeTax u aenosutax 6aHkos B LB Bbipocnn 1o 499.2 (+23.5) mnpg py6. 1 326.3 (+14.3)
mnpa py6. CTaBku AEHEXHOTO PblHKA Ha MPOTSXKEHWW BTOPHWKA OCTABanMCb B pamkax 4-
5% no opHopHeBHbIM MBK, cerogHs yTpom overnight HaxoguTcs B TOM Xe [AnanasoHe.
CerogHs Bynet oteneyeHo 3 MnpA pyb. Ha ayKLUMOH MEpBMYHOMO PbiHKa ObnuraLmit, 4to
BPA4 1M OKaXeT CylEeCTBEHHOe BMMSHME Ha NMKBMOHOCTb. B roccektope Oyamert
[AopasmeLyaTbes Bbinyck 26199 no ysenuyeHHomy Bagoe o6bemy (6 mnpa pyb.).

800

500

Crasku LIBOR KOHCONMAMPYOTCS Ha CNIOXMBLUMXCS YPOBHSIX, NP 3TOM NWLb B AarbHEM
cermeHTe Habntopaetcst cnabast BonatunbHOCTb. Bo BTopHMK 1M LIBOR coctaBun 5.04%,
12M LIBOR - 5.02%. [uHamuka poccuiickux NDF coxpaHsieT BonaTUnbHOCTb Ha KOPOTKOM
KOHLUEe kpuBoW. KpaTkocpouHble cTaBku nopHsnuce ¢ 10% HakaHyHe Ao 5%. Bonee

400

300
12.10.2007 29.09.2007 16.09.2007 03.09.2007 21.08.2007

Memouruk: Liewmparbhbill bank PO [ONrOCPOYHBIA CErMeHT cTabuneH, 30ech CTaBku HaxoasaTcs B avanasoHe 6-6.5%.
Craskw LIBOR WNHBecTULmmn: POoKyC Ha NIMKBUOHOCTL
72 JlokanbHbIi JONMOBOMA PbIHOK MPOZAOMKAET MMABHOE BOCCTAHOBIMEHWE MO BCEMY CMEKTPY

Hanbonee kavecTBeHHbIX BbinyckoB. Cektop OP3 Takke Hayan NO3NTMBHO pearnpoBaTh Ha
CHWKEHME CTABOK AEHEXHOTO PbIHKA, OOHAKO OCHOBHAs aKTUBHOCTb COCPEAOTOYEHA NULLb
B [anbHeM CermMeHTe, LieHbl Ha Bbinycku ¢ norawervem B 2018-2036 rr. npubasunn B
cpegHem 30 n.n.. Mo Beinycky 26199, koTopbid OymeT OopasMellaThCsl CErofHs,
VHBECTOPbI Y)Ke HE HaAetoTCs MOMy4YnTb ayKLUMOHHBIN BOHYC, KOTMPOBKM Bymaru nogpocnu
Ha 10 n.n. Cam cakr Bo3oGHOBNEHWs akTueBHOCTM B cektope OP3 ceupetenncTyeT
CHIKEHUM HanPSHKEHHOCTM € JMKBUAOHOCTbIO GaHkoB. B "dmwkax' npogomkanach
CMeLlaHHas AuHamuka. VIHBECTOpbI He TOPONSATCA COKpaLLaTh PacLUMPSIOLLMECS CNpadbl K
O®d3, oxungas yxyALweHns KOHLIOHKTYPbI AEHEXHOTO PbiHKa yXe Ha Credylowen Heaene.
Bripoyem, psif CeKynsTUBHBIX CAEMNOK B Bbimyckax [aanpom 4, NYKOWM 4 n PX[ 6 ace xe
MPUCYTCTBYET, OAHAKO FOBOPUTL O AONTOCPOYHOCTM ATUX MOKYMOK NOKa He MPUXOAMTCS.

—@— actual ® 1 week ago

4.90
1w im 2m 3m 4m 5m 6m 12m

WHBecTMUmMm: dokyc Ha JOXOAHOCTb

Wemounuk: Bloomberg BbICOKOAOXOAHbIA CErMEHT pbiHKA HAXOAWTCS B HeompeaeneHHoM cocTosHuW. C ofHoi

CTOPOHbI, BbINYCKY, BOLEALIME B NOMBApAHbI cncok LB, BLIMMSAAT NpuBnekaTtensHo, ¢

APYroiA, — MHBECTOPbI NO-MPEXHEMY MbITAKTCS 36ABUTLCA OT Bymar Npy NepBoit yaa4YHoM

BO3MOXHOCTM. TaK, 3aMeTHO nofopoxaslume Bbinycku KOTK He m3baBunmM sMuTeHTa OT
®biouepc Ha cTaBky ®PC (BeposATHOCTL CHKeHNs A0 4.50%) HeOGXOAMMOCTH BbIKYMUTL 3HAYUTENbHBIN 0GBEM TPeTbEro Bbimycka (MoYTh 82%). Takum
06pasoM, pbIHOK FOTOBMTCS K BO3MOXHOMY HApacTaHMIO HampsiKeHHOCTU Ha [EHEXHOM
pblHKE, 4TO AenaeT MnpuBneKaTeNbHbIM Oymars, noa KOTopble MOXHO NOMyYuTb
pechuHaHcupoBaHye B LIB, npn aToM NPoaomkaeTcst TEHAEHLMS K OTKA3y OT MOBbILIEHHbIX
KPEAUTHbIX PUCKOB.

MHBGCTVILI,VIOHHbIe naeun

YK Kopa. Crinsnue c rpynnoi "Xonuaei" SOmKHO NPUBECTU K CHKEHMIO [OXOAHOCTU NO
BbINycKy A0 ypoeHs 10.60% (-200 6.M.), kK TOMy e BbICOKMA KYMOH, YCTAHOBMEHHBIA MO
BbINYCKY, ABMSETCA OfHUM 13 CaMbIX BbICOKUX B CEKTOPE TOProBMM.

HuxHe-NeHckoe 3. Bbinyck TOpryetcs wWMpe MO CNp3gy OTHOCUTENbHO AeBHTHOrO
Bbinycka. CnpaBeanvBbIf Cpag OLEHMBAeM Ha ypoBHe 650 6.M., MOTEHUMan CHKeHMs
20% | ; ; ‘ ; ; ; ; \ [JOXOZIHOCTM oLieHMBaeM B 40-50 6.M. OT TeKyLuX LieH.

onl7  woAlr  menQ7 o8 denld  wepld  ampB  wahds ANK-Apkaga 3. Boinyck umeet cnpag k OP3 Ha yposHe 850 6.1., Toraa kak npeablayLime
Wemourur: Bloomberg BbINYCKM 3MUTEHTa TOPryKOTCA co cnpagoM He Gonee 800 6.n., KOTOPBINA, Ha HaL B3rNAA,
ABNAETCH cnpaBeAnvBbIM. MOTeHUMan CHUKEHUs AOXOAHOCTI MO 3-My BbiMyCKy 3MUTEHTa

OLieHnBaeM Ha yposHe 13.1%.

AmypmeTann 2. HeoboCHOBaHHO LUMPOKMIA CMP3L, K aHanoryHoMy no iopaLmm BbInycky
Meuen 2. Cnpasegnmbliit cnpag k O®3 ouenuBaem Ha yposHe 270 6.n. wnm 130 6.n. K
Meuen 2. K Tomy e 3T0 npeanonaraeT CoKpaLeHUe LOXOAHOCTU MO Bbinycky AMypMeTann
1 Ha 10-156.n.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6resble obnuraumu. Mepsbii “alwenoH".
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. baxku n mHaHehI.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble o6nurawym. MpoMbILLNEHHOCTb.

16.00
15.50 COK-AsTokomn. @

15.00
OomM3 4
[ ]
14.50

14.00

® exonnake
13.50 R
o g S 1
KpuorenMaw 2
13.00 ®03HA Mapwiickuit HN3 2

dyeprouau ® nomo 3
12.50 Tensop . Tepra 1

TexHoHukonb 1 ®
12.00 WxMatw 2

TAU®
Y o I'vmpoMaLuCepB#c. KMIO
Hadme 2

o CanasatCrekro 1

BK

1100 Caniot OHeprus ..E@%HMHLU 1

L My 2 pansaroH3ason 1

BocrokuemeHT
10.50

11.50

©®_ Motosur. 3aB.

® YMMO 2 : Kmposcx%Tav-EH Hno 3

o {piriEpg as0A 2

10.00 ° PoctBepron

9.50 @ TrarcMaw 1 @ TpaucMau 2

eoKamaz 2
9.00

®
CarypH HMO 2
8.50

OHKHX 4 Mul" 1
[ ]

8.00

7.50

7.00

6.50

CHX3

HukocXum 2
[ ]

®
TexHoHukonb 2

MotopoCTpouTens O®35MAnbsHC

®y
° I'C Cyxoro pandnekTpomesib

® Cub
Cubyp .ABTOBaﬁ3

° ® ikpyT 3

Cesepcranb ABTO
@®0M35

@ - Ceskabenb 3

6.00

5.50

5.00 - T

Mod. Duration

17 okts6ps 2007 1.

Crp.7/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumu. Toprosns.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumv. Metannyprus.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.
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PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.
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Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnurauun. CTpoutensCcTao.

o

1500

14.50

b PUlpynn
14.00

13.50 Kamckas gonuna 3
'AAaMaHT 1

13.00

° [IKC ®XC Pb

1250 .AuamaHT 2

12.00 .VIHTerpa 1

11.50 °

LUYH?2 L M-WUnpyctpus

11.00
®\impake 1 ®/ICP

10.50 Mupakc 2

@ JICP WHesct
JICP @

10.00 'masMocCrpoit 2
® MK 5
9.50
9.00
8.50
8.00
o ,
750 CrpoitTpaHcla3

7.00

6.50

6.00

Mod. Duration
5.50

@ CyBap-KasaHb

5.00 - T T T

17 okts6ps 2007 1. Crp. 13/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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 24/10/2007 20/01/2010 103.15 102.75 6.13 / - 1.96

003 25058 40,655 630  31/10/2007 30/04/2008 100.40 100.33 0.19 572 /- 0.50

003 25059 40,821 6.10  24/10/2007 19/01/2011 100.30 100.02 0.26 0.64 6.18 / - 277

003 25060 40,734 580  31/10/2007 29/04/2009 99.87 99.78 6.05 / - 1.38

003 25061 37,926 580  07/11/2007 05/05/2010 99.60 99.30 0.00 6.17 / - 2.23

003 26198 42,117 600  04/11/2007 02/11/2012 99.10 98.70 -0.10 0.00 6.26 / - 4,01

003 26199 37,688 610  16/01/2008 11/07/2012 99.70 99.40 0.00 6.36 / - 3.90

003 27026 16,000 700  12/12/2007 11/03/2009 101.40 100.10 0.00 -0.35 586 /- 127

003 46001 60,000 1000 12/12/2007 10/09/2008 103.09 102.83 -0.09 -0.29 6.75 / - 0.81

003 46002 62,000 900  13/02/2008 08/08/2012 109.09 108.21 -0.65 6.40 / - 3.78

003 46003 37,298 1000  16/01/2008 14/07/2010 109.20 108.40 0.00 0.90 6.54 / - 2.28

003 46012 40,000 121 01/10/2008 05/09/2029 71.06 71.06 0.03 0.85 3.66 6.84 /- 13.65

003 46014 58,290 900  12/03/2008 29/08/2018 108.69 108.40 0.33 1.35 6.56 / - 7.08

003 46017 79,995 850  14/11/2007 03/08/2016 106.40 106.03 1.67 6.31 /- 6.11

003 46018 125,068 900  12/12/2007 24/11/2021 111.15 111.10 0.38 353 6.44 | - 8.23

003 46020 79,057 690  13/02/2008 06/02/2036 102.50 102.35 0.43 342 6.82 /- 11.88

003 46021 49,866 750  20/02/2008 08/08/2018 99.80 99.50 0.00 6.39 /- 7.25

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 102,50 102,50 6.00 /- 0.58 45
Mocksa 36 4,000 10.00  16/12/2007 16/12/2008 - #NIANA. | #N/ANA. |-

Mocksa 38 5,000 10.00  26/12/2007 26/12/2010 112.70 112.70 1.94 568 / - 2.62 -48
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 108.80 108.80 0.26 0.80 6.49 / - 4.92 12
Mocksa 40 5,000 10.00 26/10/2007 26/10/2007 - - #NJANA. [ #NIANA. |-

Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 106.15 105.80 0.00 3.05 6.32 / - 2.34 20
Mocksa 43 5,000 10.00 17/11/2007 17/05/2008 - - #NJANA. [ #NIANA. |-

Mocksa 44 20,000 10.00 24/12/2007 24/06/2015 108.99 108.99 1.00 6.49 / - 5.40 8
Mocksa 47 10,000 10.00 28/10/2007 28/04/2009 104.80 104.40 -0.10 0.43 6.01 / - 1.34 20
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 101.00 101.00 - 1.00 919 /- 1.83 310
BatukopToctaH 5 1,000 8.02 07/11/2007 04/11/2009 101.75 100.00 0.00 10.06 7.69 /- 1.74 168
Benoropoackas 06n. 2 320 13.50 29/10/2007 29/04/2008 102.80 102.51 0.00 -0.19 -0.44 8.47 [ - 0.47

Benoropoackas o6n. 3 2,000 8.38 15/11/2007 10/11/2010 100.15 99.36 0.00 0.14 8.74 | - 2.49

Benoropoackas o6n. 4 1,020 - 24/10/2007 19/10/2011 - #N/ANA. [ #NJANA. |-

Bonrorpap 1 450 9.20 18/10/2007 17/07/2008 - - - - #NJANA. [ #NIANA. |-

Bonrorpap 2 600 9.65 20/12/2007 21/12/2009 102.99 101.90 0.00 832 /- 1.84 227
Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 99.42 99.42 0.00 8.79 8.52 /- 213 237
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.00 102.00 0.00 10.00 8.79 / - 0.98

Bonrorpapckas o6n. 351 600 10.99 11/06/2009 102.19 101.95 0.00 - /-
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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. 1 600 13.00 15/12/2007 15/12/2007 100.86 100.86 0.00 -0.01 0.66 797 1 - 0.15 232
BopoHexckasi obn. 2 500 12.00 17/12/2007 18/06/2009 106.00 104.96 - 0.73 1.06 8.57 / - 1.40 264
BopoHexckasi obn. 3 500 10.25 31/12/2007 27/06/2011 105.98 103.90 0.00 4.82 8.84 | - 2.86 239
WkpyTckas obn. 312 900 8.00 24/10/2007 23/10/2008 99.84 99.84 0.00 5.74 782 /- 0.89 232
MpkyTckas obn. 311 1,500 9.00 20/12/2007 17/12/2009 101.25 101.10 -0.02 0.09 - 8.14 | - 1.84 196
WpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 99.27 99.27 - -0.22 798 /- 1.36 -267
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 100.00 99.20 -0.40 -1.24 5.07 8.06 / - 1.09

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 100.79 100.79 1.66 1.70 7.76 [ - 161 179
Kanyxckas o6n. 1 300 9.00 24/12/2007 24/12/2007 - - - #NJANA. [ #NIANA. |-

Kanyxckas o6n. 2 1,300 8.60 03/12/2007 29/08/2011 100.50 98.99 -0.41 -0.77 8.84 | - 3.04 260
Kapenus 500 8.15 10/12/2007 02/06/2010 100.75 100.75 15.89 7.70 / - 2.19 80
Kuposckas 06n. 1 400 8.39 21/12/2007 22/12/2008 100.00 100.00 0.00 8.38 / - 0.39 291
Kuposckas 06n. 2 600 8.45 27/12/2007 24/09/2009 100.42 100.42 9.47 8.47 [ - 1.66 248
Knuuckuit p-H 2 300 9.75 15/11/2007 13/11/2008 100.80 100.80 - 9.14 | - 0.92 335
Komun 5 500 13.00 24/12/2007 24/12/2007 101.27 100.81 0.02 2.78 7.50 / - 0.18 206
Komn 6 700 12.50 14/04/2008 14/10/2010 110.75 110.75 - 4.32 761 /- 243 142
Komn 7 1,000 10.00 23/11/2007 22/11/2013 107.70 104.70 - 1.47 5.25 7.63 I - 4.36 123
Komn 8 1,000 9.00 05/03/2008 03/12/2015 99.10 99.10 0.00 1.03 0.33 7.34 | - 5.18

Koctpomckas o6r. 4 800 11.00 11/12/2007 11/03/2008 101.00 101.00 0.00 -0.05 0.79 8.68 / - 0.36 315
KpacHosipck 5 1,000 8.50 18/10/2007 18/10/2008 - - - #NJANA. [ #NJANA. |-

KpacHosipckuii kpait 3 3,000 6.00 02/04/2008 01/10/2008 98.90 98.90 0.07 -0.10 7.33 /- 0.88 165
KypraHckasi o6n. 500 9.25 17/12/2007 17/12/2009 99.89 99.89 0.00 - 0.04 9.63 / - 1.80 352
JleHuHrpagickasi obn. 2 800 14.01 12/12/2007 08/12/2010 117.69 117.69 -0.35 -0.31 772 | - 2.40 151
TNewuHrpagackas o6n. 3 1,300 1250  14/12/2007 05/12/2014 127.50 127.50 4.45 -5.00 7.26 / - 471 86
TNunevkas 06n. 4 1,500 795  22/01/2008 19/07/2011 100.32 100.32 0.00 -0.08 5.33 8.00 / - 3.02 179
MarapaH 450 11.00  17/12/2007 15/09/2008 102.00 102.00 8.98 / - 0.80 325
Mapwit 3n 500 825  22/11/2007 23/05/2009 100.73 99.10 0.00 857 /- 1.39 265
Mockosckas 061, 4 9,600 11.00  23/10/2007 21/04/2009 - - #NJANA. | #NIANA. |-

Mockosckas 0611. 5 12,000 1000  01/04/2008 30/03/2010 107.00 107.00 052 1.96 6.96 / - 2.09 91
Mockosckas 0611. 6 12,000 900  23/10/2007 19/04/2011 - #NIANA. | #NJANA. |-

Mockosckas 0611, 7 16,000 800  24/10/2007 16/04/2014 - - - #NIANA. | #NJANA. |-

Huxeropogckasi o6, 2 2,500 999  02/11/2007 02/11/2008 101.40 101.40 5.36 725/ - 047 202
Huxeropogckasi o6. 3 2,000 870  25/10/2007 20/10/2011 101.94 101.94 0.00 0.34 767 /- 312 140
HoBocu6mpck 3 1,000 1200  12/01/2008 14/07/2009 107.51 107.51 041 11.23 745 | - 1.48 154
HoBocu6upck 4 1,500 860  25/12/2007 24/06/2010 100.95 99.51 0.00 - 8.64 / - 2.23 246
HoBocu6upcxast o61. 2 2,000 1330 29/11/2007 29/11/2007 100.72 100.72 011 -0.48 7.24 | - 0.11 180
HoBocu6upcxast o61. 3 2,500 850  18/12/2007 15/12/2009 100.72 100.50 -0.29 773 /- 1.85 181
HoruHck 2 500 1025 22/02/2008 21/08/2009 - #NIANA. | #NJANA. |-

OpexoBo-3yeso 160 1150  21/12/2007 20/06/2008 - - - #NIANA. | #NIANA. |-

MeHaeHckast 061, 800 945  13/01/2008 13/10/2009 102.42 102.42 0.00 8.35 / - 1.70 208
Camapckasi 061, 2 2,000 6.82  13/12/2007 09/09/2010 98.90 98.45 0.00 6.14 753 /- 2.45 135
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

Camapckasi 061. 3 4,500 7.60 15/11/2007 11/08/2011 101.75 101.75 0.45 1.23 7.26 [ - 3.09 100
Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 103.10 102.02 0.00 -0.60 8.26 / - 0.60 264
Caxa (Akytus) 6 2,000 10.00 15/11/2007 13/05/2010 104.80 104.80 -0.20 8.15 / - 2.10 155
Caxa (Akytua) 7 2,500 7.95 18/10/2007 11/04/2013 - - - #NJANA. [ #NJANA. |-

Tambogckas 06 400 8.00 27/12/2007 27/09/2008 100.88 100.88 722 | - 0.86 154
Tsepckas 06n. 3 800 7.95 01/12/2007 30/11/2008 100.99 99.65 0.00 5.00 7.87 [ - 1.00

Tomck 300 12.00 22/11/2007 22/11/2007 - #NJANA. [ #NIANA. |-

Tomckas 06n. 2 600 10.00 #N/AN Ap 13/10/2007 - - #NIANA. | #NIANA. |-

Tomckas 06n. 3 900 8.00 09/11/2007 09/11/2009 98.90 98.45 - - 6.65 740 /- 177 317
Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 99.20 99.20 0.00 0.20 0.01 740 / - 3.36 232
Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 102.00 101.25 0.00 0.18 0.78 7.68 [ - 1.48 177
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.00 99.35 0.00 -0.01 453 8.65 / - 1.05 285
Ya 4 500 10.03 04/12/2007 03/06/2008 101.25 101.25 - -0.65 - 8.08 / - 0.56 247
Ypa 5 500 8.40 21/12/2007 18/12/2009 100.50 99.15 0.00 8.43 8.66 / - 1.83 259
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 100.25 100.25 0.00 0.15 7.29 | - 1.80 199
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 100.01 100.01 -3.04 3.56 12.29 | - 0.52

Yysaiuwms 4 750 12.33 27/03/2008 27/03/2009 105.80 105.80 8.15 / - 1.26 230
Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 101.23 101.23 759 [ - 293 133
fApocnasnb 400 9.00 18/12/2007 17/12/2009 99.40 99.40 0.00 9.40 / - 1.20 239
fApocnasckas 061, 4 1,000 10.50 24/11/2007 26/05/2009 104.00 104.00 6.58 7.64 | - 1.36 176
fApocnasckas 06r1. 5 500 7.75 30/12/2007 30/12/2008 100.49 100.49 722 | - 1.07 147
fApocnasckas 06r1. 6 2,000 7.75 23/10/2007 19/04/2011 - - - #NJANA. [ #NJANA. |-

fApocnasckas 06r. 7 2,000 8.50 01/01/2008 30/03/2010 100.15 100.15 0.00 0.20 0.95 7711 - 2.09 170
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 98.74 98.74 0.00 0.00 - 5.00 /9.88 1.63 383
ACMK 1,500 12.00  02/01/2008 01/10/2008 31/03/2010 97.95 91.00 0.00 -2.03 7.64 119.72 0.80 1332
BaLukupaHepro 3 1,500 830  25/12/2007 19/03/2009 09/03/2011 99.95 98.75 0.00 -1.04 3.87 19.09 1.24 309
lasnpom A4 5,000 822 13/02/2008 10/02/2010 103.00 103.00 0.27 0.68 6.91 /- 2.00 87
la3npom A5 5,000 758 #NIANAp 09/10/2007 - - - #NJANA. | #NIANA. |-

la3npom A6 5,000 695  07/02/2008 06/08/2009 100.45 100.15 - 0.15 0.20 6.88 / - 1.60 9%
lasnpom A7 5,000 679 01/11/2007 29/10/2009 100.00 100.00 0.00 - 0.20 6.90 / - 176 92
lasnpom A8 5,000 700 01/11/2007 27/10/2011 100.49 100.49 0.00 0.44 1.29 6.97 /- 3.25 70
lasnpom A9 5,000 723 20/02/2008 12/02/2014 101.30 101.30 0.00 0.40 1.32 7.09 /- 4.80 71
TuppoOrk 5,000 810  02/01/2008 29/06/2011 102.25 102.25 0.66 1.14 753 /- 2.98

713U 3 1,500 1045  19/10/2007 18/04/2008 - - - #NIANA. | #NIANA. |-

rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 97.16 97.16 0.00 -1.28 -2.35 12.82 / - 153 662
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 98.00 97.55 0.00 - -0.53 5.76 / 10.01 2.07 383
Wrepa 2,000 9.75  07/12/2007 07/12/2007 100.03 99.94 - 0.00 0.24 9.92 /992 0.13 435
Kyi6biluesasot 2 2,000 8.80  07/03/2008 04/03/2011 99.60 99.00 0.00 0.20 7.86 9.24 /- 272 294
TNewaHepro 2 3,000 854  01/02/2008 27/01/2012 99.50 98.55 0.00 0.53 3.79 9.01 /- 3.32 264
TNewarepro 3 3,000 8.02  24/10/2007 18/04/2012 - - - #NIANA. | #NIANA. |-

nykoun 2 6,000 725 20/11/2007 17/11/2009 100.88 100.88 0.68 6.90 / 6.90 1.80 91
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

nykoun 3 8,000 710  13/12/2007 08/12/2011 100.44 100.44 0.00 0.39 167 7.09 /- 3.34 81
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 101.75 101.75 0.00 0.64 1.90 747 /- 4.60 79
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 100.14 100.14 0.00 - 7.25 / 7.60 1.68 164
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 100.50 100.10 081 433 1771 3.49 140
MO3CK 6,000 805  11/03/2008 - 06/09/2011 99.70 99.70 0.00 0.90 2.70 8.30 /- 3.13 199
ork 3 3,000 6.75  14/12/2007 1411212007 09/12/2011 - - #NIANA. | #NJANA.| -

orK5 5,000 750  03/04/2008 01/10/2009 29/09/2011 99.46 99.46 0.00 0.41 0.65 4.05 /7.95 172 196
orK 6 5,000 755 25/10/2007 22/04/2010 19/04/2012 97.83 97.83 0.00 -2.70 7.31 502 /871 2.07 257
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 99.05 95.70 0.00 - -0.13 559 /9.52 2.14 333
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 88.69 88.69 - -0.19 -0.29 7.91 /2177 0.89 1513
CanasatHed)TeOprCuTHes 3,000 10.00  13/11/2007 - 10/11/2009 102.00 102.00 0.00 1.10 13.08 9.11 /911 1.69 305
CaxaTpanHedrel a3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 99.96 99.96 0.00 -0.01 - 3.68 /1227 0.54 648
Cubyp 1,500 770 08/11/2007 05/11/2009 01/11/2012 99.36 99.36 0.00 0.21 2.47 3.46 / 8.20 173 218
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.30 100.30 - 0.80 9.04 / - 0.37 349
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 98.50 98.50 0.00 -0.23 - 3411862 2.06 251
K 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 98.14 98.14 0.00 2.84 3.28 /9.03 1.40 310
K6 2,000 740 27/11/2007 26/02/2008 21/02/2012 99.53 99.53 0.00 5.34 0.74 1 9.01 0.33 346
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 99.23 99.23 0.00 0.08 0.26 3.09 /871 1.35 280
K 10 3,000 760  20/12/2007 - 17/06/2010 98.73 98.42 0.00 058 8.37 / #N/AN Ap|2.22 220
TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 98.50 98.00 0.00 -0.40 4.84 4.96 / 8.68 2.10 256
Yensibarepro 600 840  15/11/2007 15/05/2008 13/05/2010 99.90 98.00 0.00 2.37 11056 0.51 487
OHeprocTpot 1,500 950  23/11/2007 21/11/2008 20/05/2011 99.00 97.00 0.00 - 3.67 /11.80 0.93 590
SkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 99.00 99.00 0.00 0.99 3.14 /957 1.23 369
®CKE3C 1 5,000 8.80 18/12/2007 18/12/2007 100.40 100.40 - 7.25 6.40 / - 0.16 100
®CKE3C 2 7,000 8.25 25/12/2007 22/06/2010 102.97 102.97 0.57 1.62 713 /- 2.25 101
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.42 100.42 - 0.42 1.01 6.82 / - 1.04 109
OCKEJC 4 6,000 7.30 10/04/2008 06/10/2011 100.70 100.70 0.00 1.49 722 | - 3.28 94
®CKEJC 5 5,000 7.20 0471212007 01/12/2009 100.45 100.45 0.00 0.47 1.37 7.08 /- 1.83 108
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 100.00 99.00 - - -0.50 1044 / - 118 451
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.40 98.20 0.00 -0.50 8.87 9.96 / - 1.97 379
BenoH 1 1,500 9.10 05/12/2007 - 03/06/2009 100.09 100.09 0.00 0.00 10.53 9.23 / - 1.38 328
BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 99.70 99.00 0.00 -0.15 4.38 / 9.86 158 383
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.00 100.00 0.00 0.20 224 1 13.34 0.58 749
3onoto Cenuraapa 2 300 1450 01/01/2008 01/01/2008 28/06/2011 101.00 100.00 - - 0.69 /12.55 0.19 687
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 99.83 99.83 0.00 -1.64 0.73 925 /- 1.49 326
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 98.50 98.50 0.00 0.40 - 5.48 [ 9.62 2.02 347
MarneauT 1 1,500 8.25 20/12/2007 18/12/2008 99.00 99.00 0.00 -0.50 -0.84 9.36 /9.36 1.02 354
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 97.05 97.05 0.00 -0.95 476 922 /- 3.46 283
MAWP Vuesct 2 1,000 10.80 2711172007 27/11/2007 99.87 99.87 0.00 0.25 0.09 12.09 / 12.09 0.10 642
MAWP VHesct 3 2,000 11.15 02/04/2008 - 01/04/2009 98.00 98.00 0.00 -0.64 -1.00 13.09 / - 122 758
Makem 'pynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 99.90 99.50 -0.30 4.40 /15.23 0.35 933
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Memannypeus

Mertaasog uM. Ceposa 2,000 875  29/02/2008 27/02/2009 100.00 100.00 0.00 1.85 7.08 893 /- 1.20 306
Meven 1 2,000 550  22/11/2007 - 22/11/2007 100.00 100.00 551 / 551 0.09 10
Meven 2 5,000 840  19/12/2007 16/06/2010 12/06/2013 102.20 102.20 0.75 3.78 /761 2.22 148
HuxHe-TNerckoe 1 550 20/12/2007 18/06/2009 99.30 97.50 - 0.97 /097 1.66 -480
HuxHe-TNeckoe 2 400 12.00  08/01/2008 - 08/07/2008 97.58 97.58 0.00 15.99 / 15.99 0.60 993
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 99.49 98.37 0.00 -0.56 -0.77 342 /13.98 0.81 801
HCMM3 1,000 1.00  19/11/2007 19/05/2008 80.00 80.00 4753 | 4753 0.40 3751
OMK 3,000 920  06/12/2007 12/06/2008 101.00 101.00 1.25 772/ - 0.59 211
PycAn 3 6,000 720 21/03/2008 21/09/2008 99.48 98.90 0.00 8.27 /- 0.85 256
Cao6oaHbIit Cokon 2 600 1175 22/11/2007 - 22/11/2007 98.00 98.00 -1.86 - 35.96 / 35.96 0.07 2788
Ceo6oaHbiit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 99.90 98.65 0.00 - -0.71 3.99 / 12.63 0.92 668
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.15 100.07 0.12 0.39 079 /7.71 0.32 221
TMK 3 3,000 760  25/03/2008 24/03/2009 100.10 100.10 0.20 7.66 / 7.66 1.28 183
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 - - - #NIANA. | #NJANA. |-

Xaitnenz Fong 750 1275 02/01/2008 - 02/04/2008 100.00 99.75 0.07 0.38 13.67 / 13.67 0.40 784
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 100.50 100.50 0.00 -0.32 0.55 2.26 / 8.87 0.60 323
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 100.00 100.00 1.00 / 1.00 0.81 -452
AsToBa33 5,000 770 25/12/2007 22/06/2010 99.19 99.19 0.00 -0.16 8.19 /8.19 2.23 204
AsTonpu6op 500 12.80  31/10/2007 29/04/2009 99.80 99.80 0.15 045 0.45 /045 1.44 1240
Amren 1,200 800  15/11/2007 - 15/11/2007 99.20 99.20 0.10 19.12 / 19.12 0.07 1296
ApHect 600 24/10/2007 23/04/2008 29/04/2009 - - - #NIANA. | #NJANA.| -

BaronMaLy 1 300 1350  20/12/2007 19/06/2008 101.70 101.70 0.00 -0.79 11.05 / 11.05 0.58 530
BarorMalu 2 1,000 11.00 19/12/2007 15/12/2010 99.00 98.00 0.00 0.90 294 | - 2.80 -318
BKM 1,000 9.75 05/12/2007 - 04/06/2008 99.85 98.80 0.00 -0.81 11.14 / 11.14 0.55 539
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 99.90 99.90 0.00 15.25 1.01 / 11.68 0.17 604
BonrabypMaw 600 09/04/2008 - 08/10/2008 100.00 99.72 0.00 0.65 0.14 /0.14 0.98 -542
BocTokuemeHT 800 12.00 22/11/2007 22/11/2007 19/11/2009 100.11 100.11 0.01 - 0.52 /10.88 0.09 528
A3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 99.95 99.95 - 0.22 0.69 0.85 / 8.77 0.30 324
TmppoMawCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 99.45 98.75 0.00 6.04 341 /1 11.75 0.53 600
I'C Cyxoro 5,000 7.85 27/03/2008 24/09/2009 26/03/2017 98.50 98.50 0.00 0.50 1.70 191 /8.89 1.68 288
[Tloporobyx 900 12/12/2007 11/06/2008 - #N/ANA. | #NIANA. |-

ENK 1,000 9.35 03/04/2008 02/10/2008 - - - #NJANA. [ #NJANA. |-

VxMatw 2 1,000 13.35 18/12/2007 17/06/2008 102.30 99.52 0.41 091 12.18 / 12.18 0.58 637
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 102.50 102.50 0.00 -2.40 791 /- 243 172
VckuTumuemeHT 2 500 12.50 07/11/2007 - 05/11/2008 100.60 100.11 - 0.35/0.35 1.02 90
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 99.51 99.51 0.00 2.95 /920 0.83 347
Kuposckuit 3-4 1,500 9.20 26/03/2008 24/09/2008 24/03/2010 100.20 97.90 0.00 7.40 411 /10.54 0.84 474
KMMNo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 99.25 97.05 0.00 452 [11.79 0.81 594
KpworenMatu 1 500 9.75 08/01/2008 - 08/07/2008 - - - #NJANA. [ #NJANA. |-

KpworenMatu 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 98.98 98.98 0.00 0.58 410 /13.19 0.57 734
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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

noMo 3 1,000 1250 14/03/2008 09/10/2008 05/09/2009 99.10 99.10 0.00 - -0.89 6.78 / 12.91 0.84 317
Mapuitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 98.00 98.00 -0.01 - 13.39 / 13.39 0.96 736
Mapuitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 99.48 99.48 0.00 0.08 0.48 2.83 /1317 0.57 733
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 99.89 97.01 -1.05 8.90 3.98 / 16.04 0.55 1002
Mur 1 1,000 785  05/12/2007 - 03/06/2009 99.80 99.80 - 4.63 8.13 / 8.13 141 223
Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 99.75 99.00 0.00 1.10 / 10.77 0.37 513
Mortosun. 3aogb 1,500 940  24/01/2008 22/01/2009 98.42 98.42 0.00 -1.06 -1.48 11.03 / 11.03 1.08 510
MotopoCTpouTens 800 10.00  20/03/2008 - 19/03/2009 100.00 99.00 - - - 10.64 / 10.64 1.23 469
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 96.75 96.75 0.00 -0.05 4.77 7.27 1 13.42 0.95 741
HukocXvm 2 1,500 1125 15/11/2007 - 20/08/2009 98.50 98.50 0.11 5.10 12.73 [ 12.73 1.47 655
Huron 1 1,000 1.00  18/12/2007 18/12/2007 16/12/2008 - - - #NIANA. | #NJANA.| -

Huron 2 2,200 1175  18/12/2007 - 15/12/2009 99.02 99.02 0.00 0.43 -0.81 1263 / - 1.69 638
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 102.69 102.29 0.00 -0.05 2.82 /830 1.28 245
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 99.50 99.50 0.00 1.25 1017 351 /11.24 0.58 550
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 99.69 99.69 0.00 0.69 091 / 13.10 0.13 738
OM3 4 900 28/02/2008 - 26/02/2009 90.00 76.00 0.00 14.63 / 14.63 1.26 846
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 104.10 101.00 0.00 175 3.74 1745 1.65 150
MexaTskMpomMApmaTypa 500 1060  14/11/2007 - 11/11/2009 99.95 99.65 0.00 -0.18 10.41 0.49 /0.49 1.96 770
MeHonnake 1,500 1125 20/12/2007 19/06/2008 17/12/2009 98.76 98.76 0.00 0.49 1.60 4.25 | 13.60 0.57 773
nv3 1,200 960  23/10/2007 21/07/2009 - - - #NIANA. | #NJANA. |-

MpomTpakTop 1 1,500 03/01/2008 - 03/07/2008 99.05 99.05 0.00 -0.20 1.35 / 1.35 0.70 -414
MpomTpakTop 2 3,000 10.75  23/10/2007 20/10/2009 18/10/2011 - - #NIANA. | #NIANA.| -

PoctBepron 800 930  27/11/2007 27/11/2007 26/05/2009 99.94 99.94 0.00 -0.06 0.69 /9.91 0.10 434
PbibuHckkabenb 1,000 10.75 0471212007 04/03/2008 28/02/2012 99.70 99.70 0.00 0.30 7.15 1.03 7 12.05 0.33 636
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 101.00 99.50 0.00 - 11.26 / 11.26 0.40 557
CanasarCrekno 2 1,200 9.28 31/10/2007 28/10/2009 100.00 100.00 0.52 15.29 0.18 /0.18 1.94 376
Caniot JHeprus 3,000 9.80 25/12/2007 25/12/2007 99.76 99.76 0.00 0.50 -0.04 11.25 / 11.25 0.17 562
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 99.52 99.52 -0.28 10.28 / 10.28 0.39 464
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 100.24 100.24 5.90 0.96 / 8.82 0.39 323
CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 98.00 98.00 0.00 -0.85 10.25 1.91 7 10.92 0.97 503
Cesepcranb AsTo 1,500 8.00 24/01/2008 21/01/2010 100.40 100.40 -1.50 457 7.95 /7.95 1.93 189
Ceskabenb 1 500 1250  #N/ANAp - 06/10/2007 - - - - HNIANA. | #NJANA. |-

CeBkabenb 2 1,000 10.50 - 0471212007 28/11/2008 100.00 99.51 0.00 - /-

CeBkabenb 3 1,500 11.25 01/01/2008 27/03/2012 99.90 98.35 0.00 -0.86 12,01 / - 3.17 551
Cubupckmit LiemeRT 800 13/12/2007 - 12/06/2008 - - - - - #N/ANA. [ #NIANA. |-

Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 99.36 99.36 0.00 021 247 3.46 /820 1.73 218
CHX3 1,000 12.00 01/04/2008 29/09/2009 97.75 96.75 0.00 -0.20 -2.49 1411 /1411 157 782
COK-AsToKOMN. 1,100 12.00 25/10/2007 - 24]04/2008 98.55 98.55 -1.44 -0.45 15.54 / 15.54 0.43 957
TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 97.44 97.15 0.00 -0.37 3.75 /11.97 0.79 612
B3 1,000 9.25 2171212007 20/06/2008 18/06/2010 99.35 98.80 2.79 1 10.94 0.59 521
TeHsop 500 12.20 20/11/2007 20/05/2008 17/11/2009 99.90 99.90 -0.20 1.40 3.63 /12.71 0.50 691
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MpombiwneHHocmsb

TepHa 1 500 100  18/12/2007 18/12/2007 16/12/2008 100.40 96.00 - - - 1.72 1 12.36 1.16 668
TepHa 2 1,500 1260  09/11/2007 - 04/11/2011 99.87 99.87 0.00 0.37 152 022 /022 3.80 867
TexHoHukomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 99.15 99.15 0.00 0.55 0.72 3.30 /11.87 0.49 612
TexHoHuKomb 2 3,000 970  13/03/2008 10/09/2009 07/03/2012 96.80 96.80 0.00 1.10 -0.75 537 /1195 158 580
TpancMauw 1 1,500 1.00  01/12/2007 - 01/12/2007 99.99 98.01 0.00 - 1.98 9.54 /954 0.12 399
TpancMaw 2 4,000 8.60  14/02/2008 12/02/2009 10/02/2011 99.10 99.10 0.00 1.40 -0.90 3.89 /954 1.16 367
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 99.47 99.47 0.00 0.12 6.11 3.30 / 1056 0.59 484
YHUKYM 1,000 1250  18/12/2007 18/12/2007 15/12/2009 98.80 98.60 0.00 0.20 -0.30 161 /2127 0.14 1495
Ypansarox3asog 1 2,000 940  01/04/2008 - 30/09/2008 99.10 99.10 0.10 9.90 10.67 / 10.67 0.84 486
YpansaroH3asog 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.00 100.00 -0.01 0.10 1.60 / 10.33 0.42 331
YpanXuMMnact 500 1050  26/10/2007 - 21/01/2011 - - - #NIANA. | #NJANA.

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 100.00 97.00 0.00 0.01 - 5.16 /9.16 2.02 303
OMATIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 99.00 99.00 - 1.00 1.00 1059 / 10.59 2.82 421
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 99.50 99.50 0.00 -0.50 1.90 / 12.70 0.52 690
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 100.50 98.07 0.00 -0.01 15.66 / - 2.24 974
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.75 99.75 0.00 5.39 1.38 / 13.43 0.15 769
Axpren 200 12.00  18/01/2008 18/07/2008 17/07/2009 - - #NIANA. | #NIANA.| -

BonraTenexom 2 3,000 820  04/12/2007 02/12/2008 30/11/2010 100.51 100.20 0.00 0.03 2.95 / 8.01 0.99 226
BonraTenexom 3 2,300 850  04/12/2007 - 30/11/2010 101.68 101.68 0.03 5.29 8.03 /- 253 171
BonraTenexom 4 3,000 799 11/12/2007 08/09/2009 03/09/2013 100.50 99.75 0.00 -0.22 272 1815 1.64 218
Danscesiab 2 2,000 885  05/12/2007 02/06/2010 30/05/2012 - - - #NIANA. | #NJANA.| -

Danscesiab 3 1,500 860  05/12/2007 03/06/2009 100.80 100.47 0.00 0.19 -3.37 833 /- 1.40 225
MctnaitH 2 3,000 10.50 22/11/2007 - 22/05/2008 99.95 99.95 -0.10 10.83 / 10.83 0.52 511
KO Asna ®uHaHC 1,000 13.00 24/10/2007 23/04/2008 21/04/2010 - - - #N/ANA. [ #NJANA.| -

Wtepa 2,000 9.75 07/12/2007 07/12/2007 100.03 99.94 0.00 0.24 9.92 /9.92 0.13 435
MITC 4 1,500 7.10 24/10/2007 22/04/2009 - - - - #NJANA. [ #NIANA. |-

MITC5 1,500 7.10 27/11/2007 25/05/2010 99.65 99.65 0.00 6.35 7.38 1 7.38 2.20 152
MerachoH 3 3,000 9.25 15/04/2008 15/04/2008 101.00 101.00 0.00 4.56 7.29 [ - 0.46 178
MMK TpaHcduHaHe 650 11.50 10/01/2008 10/07/2008 99.90 98.00 - -0.69 1341 / 1341 0.63 751
PXA 2 4,000 7.75 05/12/2007 05/12/2007 100.25 100.16 0.04 -0.05 6.20 / - 0.13 80
PXA 3 4,000 8.33 05/12/2007 02/12/2009 103.10 103.10 0.85 1.00 6.85 / - 1.82 85
PXA 5 10,000 6.67 24/01/2008 22/01/2009 100.38 100.38 0.92 117 6.44 | - 115 70
PXA 6 10,000 7.35 14/11/2007 10/11/2010 102.56 102.56 2.06 2.64 6.52 / - 2.56 34
PXn 7 5,000 7.55 14/11/2007 07/11/2012 102.27 102.27 0.83 1.27 713 /- 3.90 79
CeBepo-3anagHblit Tenekom 2 1,500 7.50 #NIAN Ap - 03/10/2007 - - - - #N/AN.A. [ #NIANA. |-

Cesepo-3anaaHblit Tenekom 3 3,000 9.25 29/11/2007 28/02/2008 24/02/2011 100.50 100.50 0.00 - 0.88 / 8.07 0.34 255
Cesepo-3anaaHblit Tenekom 4 2,000 8.10 13/12/2007 08/12/2011 101.60 100.21 0.00 - 6.98 8.07 / - 3.28 176
CubupbTenekom 5 3,000 9.20 26/10/2007 - 25/04/2008 100.80 100.80 -0.40 4.96 7.75 [ - 0.47 218
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 100.15 100.15 -0.45 - 251 /781 0.84 213
CubvpbTenekom 7 2,000 8.65 21/11/2007 20/05/2009 103.90 100.63 -0.12 11.06 7.24 | - 1.39 137
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TenekoMMmyHukayuu, medua, mpaHcnopm

Cmaprc 3 1,000 1410 01/04/2008 30/09/2008 29/09/2009 99.60 99.60 1.34 0.12 751 [ 15.07 0.80 901
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.10 98.10 1.10 12.62 | 12.62 1.09 660
YPCW 4 3,000 999  01/11/2007 01/11/2007 100.13 100.13 - -0.02 -0.09 6.72 / - 0.04 130
YPCU'5 2,000 919  18/10/2007 - 17/04/2008 100.76 100.62 0.00 - 0.05 791 /- 0.45 235
YPCW 6 2,000 820  22/11/2007 20/11/2008 17/11/2011 100.75 100.30 0.00 0.22 7.35 214 /783 0.97 210
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 101.00 100.50 0.37 264 /797 1.26 214
Yetb-Tlyra 600 990  15/11/2007 11/02/2010 101.50 98.40 0.00 6.12 10.30 / - 1.89 412
LlewTp. Tenerpach 3 700 9.75  02/01/2008 01/04/2009 - - - #NIANA. | #NJANA. |-

Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 110.09 110.09 0.59 161 7.96 / 7.96 155 202
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.00 100.00 0.00 0.00 0.24 1.90 / 8.24 0.80 256
JifproHuoH 1,500 1350  13/11/2007 10/11/2009 99.75 99.75 0.10 0.25 12.14 [ 12.14 1.62 616
lOxTeriekom 3 3,500 10.90  09/04/2008 10/10/2009 100.00 100.00 0.01 -0.10 8.69 / 8.69 171 267
IOxTerekom 4 5,000 10.00  12/12/2007 09/12/2009 102.20 102.20 159 -0.75 9.16 / - 178 262
10T3iip 2 1,000 995  11/12/2007 - 10/03/2009 98.70 98.70 0.82 6.45 11.42 [ 11.42 1.18 544
10T3iip 3 2,000 1040  18/12/2007 16/12/2008 14/12/2010 96.80 96.80 0.00 0.00 8.09 521 /13.87 0.96 783
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/12/2007 30/06/2008 100.00 100.00 0.00 8.24 | 8.24 0.64 261
AsrobaH WHescT 250 13.00  25/12/2007 23/09/2008 100.00 99.10 0.00 0.59 1421 / 14.21 0.78 820
AVXK KO 1,000 900  26/02/2008 23/08/2011 100.00 100.00 0.00 0.25 9.20 /- 3.02 292
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 - #NIANA. | #N/ANA. |-

AVXKK 3 2,250 940  15/01/2008 15/10/2010 - - - #NIANA. | #NJANA. |-

AVXKK 4 900 870  01/11/2007 01/02/2012 104.80 104.26 0.00 953 767 /- 333 136
AVXKK 5 2,200 735  15/01/2008 15/10/2012 99.70 99.70 - 0.88 763 /- 3.93 131
AVXK 6 2,500 7.40 15/01/2008 15/07/2014 100.00 98.95 0.00 0.64 771 [ - 4.99 134
AVXKK 7 4,000 7.68 15/01/2008 15/07/2016 101.30 101.30 0.00 - 1.63 7.69 /- 6.00 122
AVXK 8 5,000 7.63 15/12/2007 15/06/2018 101.07 101.07 0.00 1.07 1.67 7.69 /- 474 114
AVXK 9 5,000 7.49 15/11/2007 15/02/2017 100.25 100.25 0.00 0.90 157 7.66 /- 5.24 119
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 99.00 99.00 0.00 7.48 9.03 /9.03 111 319
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 - #N/ANA. [ #NJANA.| -

Anbha baHk 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 - - - #NJANA. [ #NIANA.| -

Bank CankT-TMeTep6ypr 1,000 9.00 18/12/2007 19/06/2008 22/06/2009 98.75 98.75 0.00 0.74 453 /11.39 0.59 569
Bro 500 15/11/2007 12/02/2009 99.00 89.01 0.00 -5.69 477 | 477 1.32 -95
BEPP 575 10.00 06/01/2008 11/10/2009 112.40 112.20 0.00 - 3.61 / 3.61 177

Boapoxaerue 3,000 8.95 05/03/2008 - 03/03/2010 101.69 100.20 0.00 0.45 8.68 / - 2,01 256
BTb 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 99.80 99.80 0.00 0.10 2.05 / 6.88 0.40 138
BTB 5 15,000 5.90 25/10/2007 25/04/2008 17/10/2013 99.60 99.25 -0.06 0.08 6.15 / 7.21 0.48 168
BTE 6 15,000 5.75 16/01/2008 16/07/2008 06/07/2016 - - - #NJANA. [ #NIANA.| -

a3baHk 750 10.50 20/11/2007 29/11/2007 25/11/2008 99.75 99.75 0.00 0.75 112 /1281 0.08 500
l"asnpombaHk 1 5,000 7.10 31/01/2008 - 27/01/2011 99.60 99.60 1.83 7.36 /- 2.74 114
l"asnpombaHk 2 5,000 6.54 28/11/2007 28/11/2007 20/11/2013 - - - #NJANA. [ #NIANA.| -

I'no6akc 2,000 11.00 13/03/2008 13/03/2008 15/03/2010 98.60 98.60 0.00 0.20 -1.14 10.73 / 15.13 0.35 919
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Denbta Kpeaut 1,500 709 04/12/2007 - 01/12/2009 - - #NIANA. | #NJANA. |-

EspoKommepy 1 1,000 1150  21/12/2007 21/12/2007 18/12/2009 99.85 99.85 0.00 0.60 1.02 / 1252 0.16 684
EspoKommepy 2 3,000 949 13/12/2007 12/06/2008 10/06/2010 97.48 97.32 0.00 349 / 14.19 0.55 829
EspoKommepy 3 3,000 949 13/12/2007 12/06/2008 10/06/2010 97.48 97.32 0.00 349 / 14.19 0.55 829
XunCouVinotexa 1 600 1150  25/10/2007 - 22/10/2009 99.93 99.93 0.00 0.08 0.53 0.16 / 0.16 191 911
XunCouVinotexa 2 1,500 11.00  18/10/2007 17/04/2008 15/04/2010 - #NIANA. | #NIANA.| -

Kundunaxc 500 9.25  21/12/2007 19/12/2008 - - - #NIANA. | #NJANA. |-

3eHuT 2 2,000 839  16/02/2008 16/02/2009 99.17 99.17 - 059 0.24 9.25 / - 117 338
3enuT 3 3,000 845  14/11/2007 - 09/11/2011 99.99 99.99 0.00 0.23 0.16 /0.16 3.90 311
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 99.60 99.60 0.00 173 /922 043 362
WrsectToprbark 2 350 1025 15/04/2008 14/10/2008 - #NIANA. | #NJANA. |-

Keap 1 450 1150  #N/ANAp - 05/10/2007 - - #NIANA. | #NJANA. |-

Keap 2 1,000 1115 18/12/2007 18/03/2008 15/09/2009 99.80 99.80 - 0.30 - 262 /1214 0.37 642
Kut ®uHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 99.85 99.85 0.00 0.14 0.34 4.00 /10.41 0.81 465
KMB 2 3,400 7.75  05/12/2007 03/12/2008 30/11/2011 99.40 99.10 0.00 -0.05 2411862 0.99 285
Kpeawt Espona 3 3,500 794 06/02/2008 06/08/2008 03/02/2010 - #NIANA. | #NJANA.| -

TMokoBark 2 500 10.65 - 22/04/2008 - - #NIANA. | #NJANA. |-

Macrep6atk 2 1,000 1150 23/11/2007 - 23/05/2008 99.08 99.08 0.00 -0.92 -0.88 1352 / 1352 0.51 765
Macrep6ark 3 1,200 1175 05/12/2007 05/12/2007 30/11/2011 100.00 100.00 0.00 - 0.00 11.83 / 11.83 2.92 619
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 99.50 99.50 0.00 1.07 459 19.25 0.86 350
Megsenb 750 12.80  05/12/2007 03/09/2008 01/09/2010 99.69 99.69 033 4.27 113.83 0.74 788
MVA 1 2,200 10.00 - 29/11/2007 20/09/2012 - - - #NIANA. | #N/ANA. |-

MVIA 2 1,000 860  07/11/2007 - 09/08/2008 100.15 99.50 0.00 -0.43 9.12 /9.12 0.72

MWA 3 1,500 9.40 29/11/2007 26/02/2009 23/02/2012 99.70 99.00 0.00 8.93 /10.29 117 438
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 100.05 100.05 8.64 0.85 /10.08 0.12 451
MJIK ®unanc 550 12.90 25/10/2007 - 23/07/2009 99.96 95.00 15.35 / 15.35 1.38 903
MMB 2 3,000 6.50 13/02/2008 13/02/2008 11/02/2009 - - - - #N/ANA. [ #NJANA.] -

MOWA 1 1,500 9.00 2171212007 - 2171212010 98.75 96.50 0.00 - 457 10.37 /10.37 1.99 405
MOWA 2 3,000 7.99 07/03/2008 19/12/2007 07/09/2011 100.21 100.21 0.00 1.67 353 8.07 /1 6.78 2.62 182
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 97.99 97.99 0.00 0.49 541 11.03 / - 1.09 472
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 99.00 94.00 0.00 5.14 /12.03 1.25 601
Moc. 3anor. Bank 800 11.65 16/11/2007 16/11/2007 17/11/2009 99.80 99.80 0.00 10.39 12.09 / 14.32 0.07 877
MocKommepubatk 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 99.75 99.47 0.00 0.10 144 | 12.47 0.12 678
MocKommepubatk 2 3,000 8.40 19/02/2008 19/08/2008 15/02/2011 - - #N/ANA. [ #NJANA.] - -
MocKommepubatk 3 5,000 8.70 19/12/2007 17/06/2009 12/06/2013 95.85 80.00 0.00 -6.09 -0.79 5.41 /18.06 1.38 1159
Homoc 6 800 10.03 #N/AN Ap - 16/08/2007 - - #N/ANA. [ #NIANA. |-

Homoc 7 3,000 8.25 18/12/2007 18/12/2007 16/06/2009 99.90 99.90 021 -0.50 0.91 /893 0.16 341
HOK 1,000 9.80 07/11/2007 09/05/2008 12/05/2009 - #N/ANA. [ #NJANA.] -

OMXK 1,000 9.24 26/02/2008 21/02/2012 - #N/ANA. [ #NIANA. |-

Oprpac6aHk 500 10.00 10/02/2008 10/02/2009 - - #N/ANA. [ #NJANA. |-

MeTpokommeply 2 3,000 8.50 27102/2008 31/08/2009 99.15 99.15 0.00 0.70 3.76 919 /- 161 317
17 okts6ps 2007 1. Crp.22/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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
baHku u puHaHCHbI

Mpobuatec 5 1,000 969  31/10/2007 01/08/2008 29/04/2009 100.05 100.05 - 8.86 / 8.88 0.69 323
Mpocesiabbank 4 600 820  01/11/2007 - 01/11/2007 100.00 100.00 0.00 8.22 | 8.22 0.04 271
Mpocasiabbark 5 4,500 799 22/11/2007 21/05/2009 17/05/2012 98.00 98.00 0.00 1.00 3.42 1958 1.35 363
nenr 1,100 1110 22/10/2007 20/10/2008 19/10/2009 - - - #NIANA. | #NIANA.| -

M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 102.92 102.92 0.00 1.35 / 5.76 0.42 29
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 99.00 99.00 0.00 -0.50 4.49 | 11.99 0.76 614
PeHHIC 750 1040 01/04/2008 01/04/2008 30/03/2010 99.70 99.70 0.00 0.75 212 /1137 0.41 569
Poc6ak 3,000 789 15/02/2008 15/02/2009 101.00 99.01 - - 7.88 /7.88 1.19 208
PCXB 1 3,000 720 05/12/2007 04/06/2008 99.65 99.65 0.00 -0.05 0.15 7.99 /7.99 057 239
PCXEB 2 7,000 785  21/11/2007 - 16/02/2011 100.17 100.17 0.37 1.01 8.02 /- 272 177
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 98.89 98.89 0.00 0.44 0.57 212 /8.02 2.01 194
PTK-Nuaukr 4 2,250 880  08/04/2008 08/04/2008 - - - #NIANA. | #NJANA. |-

PTK-Nuaukr 5 2,250 835  14/02/2008 12/08/2010 98.00 97.45 0.10 0.23 -1.28 9.49 / 9.49 2.32 382
Pycckuit Ctangapt 3 2,000 8.40 #N/AN Ap - 22/08/2007 - - #N/AN.A. [ #N/ANA. |-

Pycckuii CTanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 97.50 97.50 0.00 0.50 0.73 3.70 / 11.80 0.79 595
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 95.45 95.00 031 505 / 12.51 113 650
Pycckuit Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 98.70 98.50 0.15 0.44 1.34 / 12.19 0.39 647
Pycckuii CTanpapt 8 5,000 825  19/10/2007 17/10/2008 13/04/2012 - #NIANA. | #NJANA.| -

Pyc®anaHcbank 1 1,500 765  04/12/2007 02/12/2008 - #NIANA. | #NJANA. |-

Pyc®ataHcbank 2 1,500 750  04/12/2007 02/12/2008 - - - #NIANA. | #NJANA. |-

Pyc®ataHcbak 4 4,000 7.74  15/02/2008 12/02/2010 97.39 97.39 0.00 0.63 3.30 9.20 /- 1.96 307
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 98.50 97.00 - -1.25 - 12.10 / 12.10 121 607
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 97.15 97.15 0.00 2.57 -0.85 1119 / 1354 0.73 767
CBs3bbaHk 2,000 8.90 25/10/2007 23/04/2009 21/04/2011 97.00 97.00 0.00 -2.07 5.07 /1 11.54 1.26 553
CesepHas Kasna 1,000 10.75 03/01/2008 02/10/2008 01/10/2009 - #NJANA. [ #NJANA.| -

CnaslHeBcTbaHk 2 900 9.00 29/10/2007 27/10/2008 - - - - #NJANA. [ #NJANA. |-

CobuHBaHk 2,000 12.00 14/11/2007 - 13/05/2009 100.15 100.15 0.00 -3.80 0.49 /0.49 1.48 442
ConupapHocTb 1 1,000 10.75 04/12/2007 04/12/2007 01/12/2009 99.50 99.00 0.00 0.25 0.25 1.03 / 17.58 0.11 1157
ConupapHocTb 2 950 10.70 21/10/2007 22/04/2008 20/04/2010 - - - - #N/ANA. [ #NJANA.| -

Coto3 1 1,000 9.25 25/10/2007 29/11/2007 24/04/2008 99.90 99.90 0.00 0.20 9.78 1 10.54 0.11 495
Cot03 2 2,000 8.37 04/04/2008 05/10/2009 100.15 100.15 0.00 0.35 845 / - 171 243
CnpyT bank 1 500 9.25 15/11/2007 - 15/11/2007 100.00 100.00 - 9.50 /9.50 0.07

CnpyT bark 2 1,000 10.74 06/12/2007 05/06/2008 31/05/2012 97.86 97.86 0.00 -0.13 8.85 2.04 /15.09 0.54 915
CTUH 300 15.50 01/04/2008 01/04/2008 100.39 100.39 0.19 0.39 15.07 / 15.07 0.40 915
CypocTtpouTenbHblit bank 1 1,500 03/01/2008 - 02/07/2009 99.55 99.55 0.07 0.80 0.26 / 0.26 171 -552
CypocTtpouTenbHblit bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 99.20 98.05 0.00 -0.38 2.99 /12.03 0.57 625
TathHK 500 11.00 06/02/2008 - 06/02/2008 100.00 100.00 0.00 11.18 / 11.18 0.28 553
Tat®oHp 3 1,500 10.00 20/11/2007 20/11/2007 19/05/2009 100.00 100.00 0.01 5.32 0.59 /10.38 0.08 471
TK ®uHanc 1,000 10.50 20/03/2008 - 18/09/2008 100.49 100.49 10.16 / 10.16 0.82 438
TpancKanutan 800 9.20 27/11/2007 29/05/2008 01/06/2009 98.50 98.50 461 11227 0.53 657
TpaHcPuHaHC 3,000 10.50 25/12/2007 25/09/2009 100.50 99.00 0.00 11.07 / - 1.60 507
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TypaHanem 3,000 7.75  08/04/2008 06/10/2009 - - - #NIANA. | #NJANA. |-
YBPP 2 1,000 1025 03/01/2008 02/07/2009 98.04 98.04 -0.16 -0.34 12.03 / 12.03 141
YpanfluaunrLiexp 1,000 1150 24/10/2007 28/10/2009 99.92 99.92 0.00 0.02 11.35 1031 / 10.31 1.62
YPCA1 1,500 765  25/10/2007 24/04/2008 100.00 100.00 1.50 7.87 /787 0.47
YPCA 2 1,500 760 14/12/2007 12/12/2008 - - - #NIANA. | #NJANA. |-
YPCA 3 3,000 960  06/12/2007 04/06/2009 99.69 99.69 0.00 0.49 2.12 10.04 / - 1.36
YPCA5 3,000 10.05  23/10/2007 18/10/2011 98.71 98.04 0.00 -0.67 10.84 / - 2.92
XKo 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 96.57 96.57 0.00 2.16 6.90 7.48 /12.03 1.28
XKo 3 3,000 945  20/12/2007 18/09/2008 16/09/2010 98.75 98.20 1.28 3.70 / 11.68 0.80
XKo 4 3,000 995  16/01/2008 15/10/2008 12/10/2011 - - - #NIANA. | #NJANA.| -
XMITK OtkpbiTve 200 11.00  13/11/2007 - 11/11/2008 99.10 99.10 0.00 12.44 | - 0.90
LlenpWHsectBank 2 1,500 10.00  10/11/2007 10/11/2008 11/11/2009 98.77 98.77 0.00 9.13 092 /179 1.00
JKenoBaHk 1,000 10.75  25/12/2007 25/12/2007 29/12/2009 100.00 99.65 0.00 1.02 /1218 0.17
Onemre 200 20/11/2007 08/02/2008 - - - #NIANA. | #NJANA. |-
IOHacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 100.00 99.00 0.00 0.50 4.46 3.26 /3.26 1.25
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 94.00 94.00 0.02 170 / 1.70 3.62
ArpoxonauHr 1,000 1275 19/10/2007 - 24/07/2009 - - #NIANA. | #N/ANA. |-
Anagywkud 2 1,000 1230 28/11/2007 25/11/2009 23/11/2011 9953 99.53 0.00 0.38 6.99 / 12.94 1.63
Antan 150 01/01/2008 30/06/2009 99.50 99.50 0.29 /029 1.70
BanTuka 1,000 875  20/11/2007 20/11/2007 - - - #NIANA. | #NJANA. |-
BanTumop 3 800 1125 15/11/2007 - 15/05/2008 99.71 99.71 0.00 -0.02 0.01 12.09 / 12.09 0.49
BopoauHo 2,500 1050 19/12/2007 18/06/2008 16/12/2009 99.00 99.00 0.00 3.86 / 12.40 0.58
BB[ 2 3,000 9.00 19/12/2007 - 15/12/2010 102.70 102.45 0.48 8.22 /- 255
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 99.92 99.92 0.00 -0.02 0.42 1.07 /1312 0.16
Bonwwe6Hblit kpait 500 11.50 04/12/2007 - 02/12/2008 - - - - #NJANA. [ #NIANA. |-
BocTok-Cepauc 1,500 10.99 13/03/2008 13/03/2008 10/09/2009 99.20 99.20 0.00 0.00 2.85 1 13.44 0.36
[biMoB 800 10.99 02/11/2007 02/05/2008 30/10/2009 99.60 99.60 0.00 0.60 3.22 1 12.09 0.46
3epHoBas koM. Hactiowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 102.00 99.79 0.00 8.10 359 /11.34 0.59
WHTypucT 1,000 9.00 24/10/2007 - 21/04/2010 97.90 97.90 0.00 10.21 / - 2.00
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 99.95 99.25 0.00 0.40 -0.40 1.24 | 14.44 0.17
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 99.90 97.00 0.00 -1.50 439 /439 1.28
KpacHbii1 boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 100.00 99.00 0.00 1.81 /12.87 0.30
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 97.25 97.25 0.00 8.79 423 117.72 0.51
MenbH. komB. B COKIbH. 1,000 28/02/2008 - 26/02/2009 - - #N/ANA. | #NIANA. |-
Mutnena ®ya 1,000 12.50 20/11/2007 19/02/2008 16/02/2010 100.00 100.00 0.00 0.01 1.88 / 13.06 0.30
MKX 2 1,000 12.90 26/02/2008 26/02/2008 25/08/2009 - - - - #N/ANA. [ #NJANA.| -
MsicHas kopn. EBpocepauc 1,500 13.25 18/12/2007 18/12/2007 100.00 100.00 0.00 13.84 / 13.84 0.15
Hosble YepemyLukm 2 300 11.30 23/10/2007 22/04/2008 98.30 97.00 -0.55 7.65 17.14 | 17.14 0.43
HyTpulHBecTXonanHr 1,200 9.50 11/12/2007 09/06/2009 100.00 98.52 4.36 / 4.36 1.50
Owmena 50 1800  #N/ANAp 03/10/2007 - HNIANA. | #NJANA. |-
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OCT 2 1,000 08/11/2007 08/05/2008 100.00 9751 227 1227 0.56

Orev. lekapcea 2 1,300 500  19/02/2008 - 17/02/2009 - - #NIANA. | #NJANA. |-

0X3 900 21/11/2007 21/05/2008 18/11/2009 99.70 99.50 0.00 0.19 / 0.68 0.59 -478
0OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 97.80 97.80 0.05 - 1135 / - 0.81 378
MapHac 2 1,000 10.80  22/11/2007 19/11/2009 17/11/2011 100.04 100.04 0.00 254 597 /11.22 1.68 507
PyceKkuii TexcTurb 2 1,000 1275 06/03/2008 05/03/2009 98.44 98.44 0.44 091 14.49 | 14.49 113 881
Pyccxkuit TexkcTunb 3 1,200 1200 23/10/2007 - 20/10/2009 - - #NIANA. | #NJANA. |-

Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 99.90 98.00 0.00 -0.25 3.12 / 14.16 0.83 817
CaH WTep6pio 2 4,000 800  14/02/2008 13/08/2009 99.50 99.50 0.25 291 8.46 / - 158 248
Cureprus 1,000 1070 24/10/2007 22/04/2009 - - #NIANA. | #NJANA. |-

Cnaprak T[ 500 13.00  23/01/2008 23/01/2008 100.00 100.00 0.00 1322 / 13.22 0.24 747
Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 100.00 99.20 1.60 0.05 1057 / 10.57 1.19 463
Xne63asog Ne28 2 75 12.00  11/12/2007 - 09/12/2008 - - #NIANA. | #NJANA. |-

Yepku3oBo 2,000 885  04/12/2007 02/06/2009 31/05/2011 99.50 99.50 0.00 -0.49 1.22 4.34 1939 1.38 344
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 100.00 100.00 1.00 2.49 / 11.66 0.36 597
J0KO 2 1,500 1050  25/01/2008 25/01/2008 22/01/2010 99.24 99.24 0.09 -0.64 1.64 / 13.70 0.24 794
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 99.15 99.15 0.00 12.09 531 /1051 159 443
Topeoens

Astommp 1 1,000 1.00  04/03/2008 - 01/09/2009 - - #NIANA. | #NJANA. |-

AsTommp 2 2,000 10.75  26/12/2007 2411212008 23/06/2010 97.89 97.89 0.00 0.15 -1.36 5.90 / 13.08 0.98 708
ANnn 1,500 1099 22/02/2008 - 21/08/2009 99.50 99.50 - 11.60 / 11.60 152 548
Anbkop 1,500 1075 11/12/2007 11/12/2007 08/12/2009 99.85 99.02 0.00 0.44 - 1.03 / 14.92 0.14 910
Anexa 36.6 3,000 989  01/01/2008 01/07/2008 30/06/2009 99.57 99.57 - 0.07 1.27 1041 / 12.98 0.61 712
ApbGar Mpectink 1,500 10.50 21/12/2007 20/06/2008 97.50 97.50 0.00 - 8.38 14.97 | 14.97 0.57 898
Atnant M 1,000 12.25 15/11/2007 13/11/2008 99.85 99.85 0.00 0.35 -0.05 11.79 /1 11.79 0.89 853
baHaHa-Mama 1,000 11.25 26/10/2007 - 23/10/2009 100.00 100.00 0.00 0.05 - 0.14 /0.14 191 566
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 99.45 99.45 0.00 10.26 2.90 / 12.56 0.51 677
BenasKomnnekt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 98.64 94.52 0.00 1.97 - 5.25 /1 20.79 0.42 1443
Benbiit Pperat 1,000 14.50 13/12/2007 - 17/12/2009 99.00 99.00 0.00 0.00 -0.60 1591 / - 1.62 944
Bpasepc 500 12.50 20/12/2007 21/12/2007 25/12/2009 99.74 99.74 0.00 - -0.20 2.62 | 14.68 0.16 887
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 99.73 99.73 - 0.23 0.00 10.88 / 10.88 1.10 496
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 99.53 99.53 0.00 2.03 0.49 11.42 | - 1.88 519
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 100.20 97.50 0.00 2.71 1 12.65 0.59 683
[hxeir-Ocp-Cun 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 96.00 96.00 0.00 359 /14.04 0.84 804
[hxeir-Ocp-Cun 2 1,200 5.00 04/12/2007 - 04/12/2007 - - #NJANA. [ #NJANA. |-

[Ilvkas Opxupes 1,000 13.00 10/01/2008 10/07/2008 09/04/2009 99.50 99.50 - 6.82 7.13 | 14.45 0.62 849
Iuken 3,000 9.25 20/03/2008 - 17/03/2011 95.50 94.00 0.00 1144 | - 2.68 504
Dukene TperauHr 1,800 11.00 20/01/2008 20/01/2008 20/07/2009 100.00 99.00 0.00 1.95 / 13.25 0.23 759
[omodpnHaHe 1,000 12.50 14/02/2008 - 14/02/2008 99.90 99.50 0.00 0.55 13.76 / 13.76 0.29 796
Espocetb 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 99.61 99.61 0.82 175 1.08 / 13,52 0.12

EpuHas Espona 1,200 10.75 18/10/2007 16/10/2008 14/10/2010 - #N/ANA. [ #NJANA.| -
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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

Wmnnoaust 300 1125 30/01/2008 30/07/2008 99.89 97.00 0.00 -1.54 13.78 / 13.78 0.68 785
Whkom-Napa 1 700 1200 22/11/2007 22/11/2007 99.82 99.82 0.02 14.47 | 14.47 0.09 865
Wrkom-Napa 2 1,400 1200  16/11/2007 - 12/02/2010 99.90 99.90 - 0.23 -0.18 12.60 / 12.60 1.80 632
Wrkom-Napa 3 2,000 11.00  14/12/2007 12/06/2009 10/06/2011 97.80 96.00 0.00 - -0.60 6.40 / 13.76 1.34 759
WHmapko 1,000 1050 21/12/2007 - 19/12/2008 99.76 99.76 0.00 0.11 - 1.82 /182 111 -381
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 99.50 99.50 0.00 0.12 -0.50 4.37 1 9.42 1.09 359
WHnpom 3 1,300 895  21/11/2007 18/05/2011 99.80 99.80 0.10 -0.20 9.22 19.22 2.78 290
WUckpacodt 2 300 1330 04/03/2008 - 02/03/2010 102.90 102.90 0.00 -0.10 -0.10 1220 / - 1.86 593
Kapo 700 1250 25/12/2007 24/06/2008 2211212009 99.90 99.90 0.05 4.14 11298 0.58 714
Kapycenb GuHanc 3,000 975  20/03/2008 18/09/2008 12/09/2013 99.55 99.55 0.00 0.56 167 /11052 0.81 474
Koneika 1 1,200 940  18/12/2007 - 17/06/2008 96.00 96.00 - - 16.77 1 16.77 0.56 1067
Koneiika 2 4,000 870  21/11/2007 18/02/2009 15/02/2012 93.00 93.00 -3.15 -4.00 4.76 | 1534 1.09 916
Koneika 3 4,000 980  21/11/2007 20/08/2008 15/02/2012 95.25 95.25 0.00 -1.75 3.03 11.67 / 1558 0.70 953
NasepHa 1,000 11.00  10/04/2008 - 08/04/2010 100.00 98.00 11.80 / 11.80 2.00 553
TBP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 100.25 100.25 - 4.40 | 14.90 0.51 896
M. Bugeo 2,000 10.00  21/11/2007 21/11/2007 18/11/2009 99.99 99.99 0.00 -0.01 - 047 /1015 0.09 458
Markur 1 2,000 934 21/11/2007 19/11/2008 100.75 100.75 0.00 - 0.50 8.78 / - 0.95 300
Markut 2 5,000 820  28/03/2008 23/03/2012 97.05 97.05 0.00 -0.95 4.76 922 /- 3.46 283
Mapra 1 700 14.84  22/11/2007 22/05/2008 97.90 97.90 -0.54 0.88 19.49 / 19.49 047 1319
Mapra 2 1,000 1200 05/12/2007 - 06/12/2009 99.52 99.52 055 15.50 12.62 / 12.62 1.66 637
Mapra 3 2,000 13.00  01/02/2008 01/02/2008 02/08/2011 97.75 97.75 0.16 0.19 165 /2213 0.24 1526
Matpuya 1,200 12/12/2007 10/12/2008 97.45 97.45 - 0.65 0.62 2271227 113 -336
MuHHecko 500 1375 13/12/2007 10/12/2009 100.30 100.30 0.00 -0.60 14.02 [ - 1.62 768
Mup 1,000 10.50 27/12/2007 27/12/2007 100.10 100.10 0.00 0.10 10.05 / 10.05 0.18 447
MoHeTka 1,000 10.70 15/11/2007 14/05/2009 - - #NJANA. [ #NIANA. |-

MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 100.50 100.00 - 10.77 | - 1.00 477
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 99.00 99.00 0.00 1.73 1 17.36 0.15 1136
MapkeTXonn 300 13.10 03/01/2008 02/10/2008 01/04/2010 100.09 100.09 0.00 - 13.71 / 13.64 1.87 773
[MatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 99.00 98.20 0.00 0.90 3.93 /12.75 0.59 692
MpoTexk 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 97.90 97.90 2.05 -0.50 5.40 /10.31 1.67 420
MsTepouka 1 1,500 1145 14/11/2007 12/05/2010 - HNIANA. [ #NIANA. |-

Matepoyka 2 3,000 9.30 18/12/2007 - 14/12/2010 - #NJANA. [ #NJANA. |-

PKC 1,500 9.70 16/04/2008 15/10/2008 15/04/2009 - - - - #NJANA. [ #NIANA.| -

PocuHTep 2 400 10.00 02/01/2008 - 02/07/2008 100.00 98.00 0.00 1.00 11.98 /11.98 0.63 617
PocuHTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 100.00 99.40 0.00 0.70 0.00 2.31 /1153 0.54 579
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 100.00 99.52 0.00 -0.04 3.15 /1223 0.44 648
CanBent 1,000 10.00 05/12/2007 03/12/2008 99.84 99.84 0.00 0.04 0.39 10.39 /10.39 0.96 453
COPYC 1,200 10.20 08/11/2007 - 05/11/2009 99.80 99.80 0.00 0.21 0.40 / 0.40 2.00 837
CronunyHble FacTpoHOMbI 1,500 8.60 21/02/2008 21/08/2008 20/08/2009 - - - #NJANA. [ #NJANA.| -

TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 98.50 97.85 0.18 15.77 2.31 / 13.56 0.53 771
TOAN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 94.20 94.20 0.00 -0.06 -4.30 6.88 / 23.07 0.51 1645
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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

Ton-Krura 1 700 500  07/02/2008 - 05/02/2009 84.99 75.00 0.00 20.25 / 20.25 1.12 1367
Ton-Kura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 98.50 96.05 0.00 5.49 5.04 / 1353 0.96 752
YamypTHedTs 1,500 950  01/12/2007 - 01/09/2008 99.40 98.50 0.15 -0.35 11.20 /11.20 0.76 541
YK KOPA 1,000 1200  15/01/2008 15/01/2008 14/07/2009 - - - #NIANA. | #NIANA.| -

®aatoH Aspo 1,000 1050 31/01/2008 31/01/2008 30/07/2009 100.02 100.02 2.05 0.02 1.72 1 10.58 0.26 498
IO TpanautCepauc 2 1,200 1150  27/11/2007 25/11/2008 100.49 100.49 10.49 11.29 / 11.29 0.93 540
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  01/04/2008 01/04/2008 29/09/2009 99.14 99.14 0.05 -0.55 332 /1424 0.40 839
Arpo-Cotos 1,500 25/12/2007 21/06/2011 94.00 94.00 0.02 1.70 / 1.70 3.62 -447
ArpoxonanHr 1,000 1275 19/10/2007 24/07/2009 - - #NJANA. [ 4NIANA. |-

Apkapa 1 600 1320 28/12/2007 28/06/2008 99.96 98.05 -0.41 15,59 / 15.59 0.47 942
Apkana 2 700 1331 21/02/2008 - 20/02/2009 98.71 98.71 -1.27 15.19 / - 0.84 899
Apkaga 3 1,200 1365  03/04/2008 02/10/2008 31/03/2011 98.80 98.80 0.00 0.70 -0.50 4.43 | 1558 0.80 950
BenlpaHKopm 700 1090  04/12/2007 04/12/2007 02/12/2008 100.00 100.00 1.28 /11.28 0.12 565
rOToK 2 1,500 20/12/2007 18/06/2009 98.80 97.05 0.43 1.26 / 1.26 1.66 -451
3 OuHaHe 400 11.00  23/11/2007 23/05/2008 97.84 97.84 0.00 - 15.39 / 15.39 0.50 940
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 98.97 98.97 0.17 0.52 13.90 / 13.90 0.94 785
HIK 500 1245  31/01/2008 31/01/2008 98.20 98.20 0.00 -0.30 19.75 / 19.75 0.24 1352
oro?2 1,200 1295  26/02/2008 25/02/2009 98.90 98.90 -0.10 -0.10 14.50 / 14.50 0.92 833
Masa 1 350 100  15/12/2007 - 15/06/2008 100.00 100.00 1.00 / 1.00 0.66 -446
Masa 2 1,000 1250  11/11/2007 09/05/2008 21/10/2011 102.30 100.90 0.00 1.39 /9.87 0.50 410
3% Cotos 300 1000  #N/ANAp 09/10/2007 - #NIANA. [ #NIANA. |-

Pasrynait 1 2,000 1.00  03/04/2008 - 02/10/2008 99.00 85.00 - - 10.17 /10.17 0.94 438
Paarynsi 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 99.49 99.49 0.00 0.35 0.44 135 / 11.73 041 603
Paarynsit 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 99.00 99.00 0.00 0.93 1.25 4.05 /12.10 1.20 609
Pycarpo 1,000 8.50 18/01/2008 - 19/07/2008 - #NJANA. [ #NJANA. |-

Cwu6 Arp Mpynna 400 11.50 21/11/2007 21/11/2007 20/05/2009 - - - #N/ANA. [ #NJANA.| -

CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 98.67 98.67 0.00 9.60 11.52 / - 1.60 535
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 99.48 99.48 -0.52 13.33 / 13.33 0.54 747
ApnamaHT 2 2,000 11.25 22/11/2007 - 20/05/2010 98.50 98.50 12.47 | 12.47 2.00 614
ATOMCTPOiI3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 99.99 99.99 7.08 3.62 /7.90 1.39 201
nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.01 100.01 -0.02 2.81 /1022 0.82 445
[IKC ®XC Pb 500 12.00 27/11/2007 27/11/2007 24/11/2009 99.95 99.95 0.67 /12.55 0.10 686
XK cbuHaHCe 1,000 14.00 20/12/2007 20/12/2007 24/12/2009 98.85 98.85 0.00 0.16 1.69 /2241 0.14 1599
V/IHKoM 1,250 13.10 - 28/03/2008 28/03/2009 99.89 99.89 0.18 - /-

WuTerpa 1 2,000 10.50 21/03/2008 - 20/03/2009 98.50 98.50 14.62 12.00 / - 121 597
WHTerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 100.52 99.98 0.00 -0.08 -0.66 5.84 /10.83 171 469
Kamckas fonunHa 2 200 13.50 17/10/2007 - 17/10/2007 - - - #NJANA. [ #NIANA. |-

Kamckas nonmHa 3 500 12.80 12/12/2007 09/06/2008 04/06/2009 100.03 100.03 0.07 -0.36 13.36 / 13.36 0.55 732
JICP 1,000 10.00 20/03/2008 20/03/2008 100.00 100.00 0.00 10.21 / 10.21 0.39 457
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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
Cmpoumenbcmeo

TNCP Wkesct 2,000 1070 04/12/2007 03/06/2008 08/12/2009 100.70 100.00 0.00 -1.55 3.06 /10.32 0.55 463
MeTpocTpoit 1,500 847  28/03/2008 28/03/2008 23/09/2011 - - - #NIANA. | #NJANA.| -

M-WHaycTpus 1,000 1225  19/02/2008 - 16/08/2011 104.00 103.20 0.20 3.60 11.37 /- 2.82 494
MVAH 2,000 1237 04/03/2008 02/09/2008 02/03/2010 89.82 89.82 0.00 -2.18 10.05 / 27.65 0.67 2049
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 99.89 99.89 0.69 -0.38 10.89 / 10.89 0.74 509
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 101.10 101.10 0.00 10.60 / - 1.60 451
Mepecset 200 1750  #N/ANAp 02/10/2007 - #NIANA. | #NJANA. |-

MK 5 1,120 920  20/11/2007 - 20/05/2008 99.80 99.80 0.80 -0.20 9.89 /9.89 0.52 512
PWpynn 1,200 11.85  27/12/2007 26/06/2008 26/12/2009 98.75 98.75 - 9.35 451 | 14.20 0.58 822
CrpoiiTpaHcras 3,000 960  26/12/2007 - 25/06/2008 101.34 101.34 - 1.27 1.85 768 /- 0.62 207
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 98.61 98.61 0.00 0.06 -0.39 509 / 16.35 0.39 1035
LyH1 1,000 1125 25/10/2007 24/04/2008 22/04/2010 99.70 99.70 0.00 0.40 247 | -151 2.22 -258
LYH2 1,500 11.19 23/01/2008 23/07/2008 20/01/2010 99.90 99.90 1.20 5.86 3.92 /11.43 0.67 564
FOCKK 600 13.00 01/01/2008 01/07/2008 100.00 90.00 0.00 21.93 / 21.93 0.60 1538
17 okts6ps 2007 1. Crp. 28/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Poccuiickme eBpoobnuraumm.

B

o EVRAZBY411115
790 ® TMENRU 7 1/2 07/16
: @®WBDFRU 8 1/2 05/08
°
CHMFRU 9 1/4 04/14
7.65 o
BKMOSC 7.335 05/13 ® VIP81/405/23/16
°
240 AFKSRU 8 7/8 01/11
SINEK 7.7 08/03/15
AFKSRU10 1/4 04/08 ° ] : VTB 6.2 00/29/15
7.15 L TMENRU 6 7/8 07/11 GAZPRU 6 1/2 09/15
© \IOBTEL 8 01/28/12 @ VTB 6.315 02/04/15
°
CHMFRU 8 5/8 02/09 SBERRU 6.23 02/15
6.90 ° ® £VRAZ 10.7/8 08/09
@ BKMOSC 7 3/8 11/10 ®GAZPRU 7.201 02/20
P 8 3/8 10/22/11
MMKFIN 8 10/21/08 woseL s 48 108
6.65 ®
@ MEGAFO 8 12/10/09
BKMOSC 8 09/28/09 ® RSHB7.175 05/16/13
VIP 1006116009 ® @GAZPRU 8 5/8 04/34
VIP 8 oz/wijHBG 718 11/29/10
6.40/TB 6 7/8 12/11/08 ° (] (] ® \TB 6 1/4 06/30/35
GAZPRU 7 1/4 1008
® o0 VTB‘ 6 7/8 07/29/08 o VIBT Y2101
Russia 10
515 @ TVENRUII110607 ® GAZPRU95/803/13
"> ALROSA 8 1/8 05/08 ®GAZPRU 5 7/8 06/15 RUGOV Curve
® Russia 28
5.90
@ GMKNRU 7 1/8 09/09
] ®Russials @
5.65 GAZPRU 55/8 07/13
@ GAZPRU10 1/2 10/09
@ GAZPRU7.8 09/27/10
@ MOBTEL 9 3/401/08
5.40
5.15
4.90 N
4.65
4.40
4.15
Mod. Duration
3.90 T T T T T T T T T T T T T T 1
0 1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
17 okts6ps 2007 1. C1p.29/38



MUK Anemap®/2ExenHesHbii BlonneTeHb MHBecTopa

RU vs UST& RU vs BRA, spread curve

300
260

220 --RU10-UST2
180

140
100
60
20

RU28-UST10
o

RU30-UST10
°

RU10-BRA14

RUI8-BRA20.
Mod. Duration
20 ° RU-UST 1month ago
-60 Ru-BRA 1month ago RU30-BRA17 RU28-BRA27

-100

0 1 2 3 4 5 6 7 8 9 10 1

Russial0 vs Russia30 spread

120
110

40

30 T T T T
17/10/2006 26/12/2006 06/03/2007 15/05/2007 24/07/2007 02/10/2007

Russia30 vs UST10 spread

190

180

170

160

150

140

130

120

110

100
90
80 - T T T T T
01/08/2007 17/08/2007 04/09/2007 20/09/2007 08/10/2007

Gazprom & Petrobras yield curve

Treasuries, yield curve

510
5.00
4.90 —e—— ST

UST 1month ago

UST 30Y
°

4.80
4.70
4.60

450 UST 10Y

o
440

UsT 2Y

Mod. Duration

20
10 o T T T T T T
17/10/2006 26/12/2006 06/03/2007 15/05/2007 24/07/2007 02/10/2007

Brazil20 vs Russia30 spread

90

0 T T T T T
17/10/2006 26/12/2006 06/03/2007 15/05/2007 24/07/2007 02/10/2007

7.25

%

7.00
6.75

6.50
Gazprom 7.8
6.25 Petrobras 9 3/4

6.00

Gazprom¥ 5/8
5.75 !

Gazprom 9 1/8

550 zprom10 122 petrobras 9 1/8

Petrobras 9 7/8

5.25
5.00

Petrobras 12 3/8
4.75

450 . T T T T T

Gazprom55/8

Petrobras 7-3/4

Gazprom 5 7/8

Gazprom 7 7.201

PetrobPasrébt#® 8 3/8

Mod. Duration

7 8 9 10 11 12 13

17 okts6ps 2007 1.

Crp.30/38



MUK Anemap®/2ExenHesHbii BlonneTeHb MHBecTopa

Gazprom13 vs Gazprom9 spread

25
20 - T T T
17/10/2006  26/12/2006 ~ 06/03/2007  15/05/2007  24/07/2007  02/10/2001

Gazprom20 vs Gazprom13 spread

100
90
80
70
60
50
40
30
20
10
0 T T T
17/10/2006  26/12/2006 ~ 06/03/2007 ~ 15/05/2007 ~ 24/07/2007  02/10/200i

Bank of Moscow15 vs VTB15 spread

150
140
130
120
110
100

90

80

70 T T T T T T
17/10/2006 26/12/2006 06/03/2007 15/05/2007 24/07/2007 02/10/2007

Evraz15 vs Severstall4 spread

-10
17/10/2006 26/12/2006 06/03/2007 15/05/2007 24/07/2007 02/10/2007

Russial0 vs Gazprom13 spread

90
75
60
45

-15
17/10/2006 ~ 26/12/2006 ~ 06/03/2007  15/05/2007  24/07/2007 02/10/2007

MTS12 vs VIMP11 spread

-10

-20
17/10/2006 ~ 26/12/2006 ~ 06/03/2007  15/05/2007  24/07/2007 02/10/2007

Evraz9 vs MMK8 spread

17/10/2006 12/12/2006 06/02/2007 03/04/2007 29/05/2007 24/07/2007 18/09/2007

Gazrom20 vsPetrobras18 spread

100
80
60
40
20

. | |

-20
17/10/2006  26/12/2006 ~ 06/03/2007  15/05/2007  24/07/2007 02/10/2007

17 okts6ps 2007 1.

Crp.31/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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 100.625 100.69 0.06 0.17 418 1.024 1.143 1.166
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 100.984375 101.05 0.09 0.28 411 2.701 1.927 1.983
T45/812/31/11 4.625 31/12/2011 16.131MMM 101.390625 101.45 0.14 0.44 4.25 1.274 3.739 3.85
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 100.125 100.19 0.17 0.44 4.60 2.444 7.206 7.418
T41/2 02/15/36 45 15/02/2036 26.397MMM 93.84375 93.91 0.22 0.19 4.90 1.953 15.375 14758
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 141.5166 142.02 0.11 -2.81 5.74 114.0 6.9 10.076
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 179.30 179.80 0.11 -1.72 5.99 126.67 10.00 18.49
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.3500 112.55 0.00 -0.80 5.73 1145 6.8 7.693
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.3500 112.55 0.00 -0.80 5.7280 1145 6.8 7.693
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.45 98.65 0.02 1.88 5.60 134.50 0.54 0.55
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 91.89 92.14 0.06 1.67 5.52 127.01 3.20 3.07
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.35 112.55 0.00 -0.80 573 114.50 6.80 7.69
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.65 105.90 -0.05 -0.09 4,67 43.27 1.85 211
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 125.67 125.87 0.55 0.03 5.17 74.73 5.34 6.99
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.8220 36.24 -0.13 0.41 97.39 #N/AN Ap 1.0 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.8850 36.28 -0.19 021 63.83 #N/AN Ap 16 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 36.7460 37.15 0.07 0.39 44.58 #N/AN Ap 26 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 36.5430 37.03 0.07 0.33 32.08 #N/AN Ap 37 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 36.4920 37.04 0.18 0.83 2453 #N/AN Ap 4.6 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 419.45 #N/AN Ap 03 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 118.36 118.61 -0.04 0.00 4.62 53.69 176 2.09
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 121.37 121.62 0.07 0.08 5.25 102.08 339 4.23
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 127.19 127.44 0.08 0.03 5.57 117.02 4.96 6.48
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 140.30 140.55 0.01 -0.10 5.50 102.44 6.43 9.33
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 158.85 159.10 -0.33 -0.56 5.91 129.49 7.30 11.93
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 145.97 146.22 -0.27 -0.43 6.07 135.06 9.98 15.10
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.00 113.00 0.00 0.00 6.16 131.82 12.93 14.96
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 103.05 103.12 -0.02 0.08 450 32.68 1.07 1.13
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 105.82 105.95 0.00 -0.01 4.96 71.65 3.08 343
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 96.80 97.12 0.00 -0.05 477 36.32 5.67 5.76
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 116.78 117.28 0.00 -0.37 6.02 128.61 10.71 13.00
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.45 106.75 0.00 -0.02 5.13 99.40 134 1.49
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.71 113.09 0.08 0.08 5.33 121.43 2.33 2.70
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.32 113.75 0.00 -0.09 5.90 146.74 5.37 6.28
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 108.96 109.61 0.01 -0.18 6.05 148.28 6.68 747
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 120.41 120.91 -0.04 0.17 6.48 176.32 10.25 12.60
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 147.81 148.31 -0.11 -0.21 6.48 170.86 11.19 16.93
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 110.56 111.20 0.00 -0.15 6.54 170.18 1271 14.29
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 1.006MMM 107.15 107.45 0.06 0.03 4.60 44.23 122 133
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 108.82 109.37 0.09 0.02 5.08 84.49 357 397
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 141.57 142.22 0.09 0.10 5.39 86.12 6.13 8.82
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 102.63 102.63 -0.23 -0.14 5.20 66.02 8.55 9.17
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 163.15 163.65 0.15 0.01 5.85 115.25 9.56 16.19
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 109.50 110.00 0.23 0.23 6.01 119.16 12,91 14.35
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 104.00 104.38 0.00 0.50 5.20 105.54 1.30 1.36
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 -0.25 5.51 135.55 2.86 3.15
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.43 205.52 4.80 5.37
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.77 216.21 7.09 9.04
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.88 143.25 0.00 6.63 6.47 177.90 9.32 13.50
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 191.30 11.81 11.64
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.01 106.39 0.12 0.12 4.98 85.08 1.42 1.56
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 107.99 108.37 0.06 0.10 5.31 104.98 3.72 4.16
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 104.92 105.42 0.26 0.29 5.55 114.40 5.24 5.67
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 120.14 120.64 0.28 0.31 5.72 113.90 6.71 8.33
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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 111.29 111.29 0.00 -0.12 513 100.74 1.45 1.68
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.87 112.27 0.00 0.11 5.33 101.14 2.64 317
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.61 116.61 0.00 0.44 6.24 186.46 471 5.63
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.96 96.34 0.00 0.06 6.05 155.63 6.81 6.88
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 101.65 102.05 0.00 -0.54 6.78 21323 8.13 8.55
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 104.51 104.89 0.00 -0.67 6.90 220.45 9.73 10.40
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 95.98 95.98 0.00 0.37 721 239.26 12.03 11.70
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 104.40 104.90 0.00 0.00 5.78 #N/AN Ap 0.30 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.54 103.04 0.05 0.45 5.95 178.69 2.95 3.07
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 106.70 107.07 0.08 0.73 6.18 183.84 4.46 491
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM 101.32 101.47 -0.03 -0.04 5.92 170.23 0.90 0.98
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 110.78 111.28 -0.04 -0.05 7.62 320.89 3.00 3.47
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 102.70 103.05 0.08 0.15 7.95 353.26 5.20 5.39
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 135.01 135.51 0.09 -0.15 8.56 398.39 6.25 8.65
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 82.17 82.57 -0.06 -0.06 8.22 356.55 8.25 7.03
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 350.28 9.34 8.92
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 33243 9.51 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 364.12 10.12 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 8.54 7.49 103.71 104.15 0.09 0.22 2.76 68 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.11 7.18 101.38 101.45 -0.01 0.09 0.46 217
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.05 6.27 100.92 101.00 0.00 0.02 0.50 180 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.02 6.93 110.57 110.82 0.15 0.18 5.13 244
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.21 6.94 106.34 106.59 -0.03 0.02 158 279 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.15 8.03 101.15 101.40 0.23 0.33 5.61 349
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 512.611MM 5.66 5.74 99.36 99.49 0.22 0.12 478 159
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.62 557 109.05 109.35 0.05 0.03 181 140
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.36 5.50 105.86 106.26 -0.07 -0.05 258 120
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.35 6.22 115.16 115.41 0.18 0.13 421 190
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.96 6.11 98.32 98.82 -0.09 -0.02 5.85 169
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 7.00 6.84 102.83 103.03 0.18 0.09 8.01 176
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.80 6.49 126.67 126.92 -0.05 -0.32 1157 159
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.79 6.60 102.61 102.86 0.10 0.11 1.89 246 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.90 6.63 101.23 101.37 0.05 021 0.95 222 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.64 5.47 101.10 101.14 -0.06 -0.08 0.27 120
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.04 6.78 104.11 104.36 0.13 0.41 261 260 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 174 7.08 103.19 103.44 0.19 0.44 352 280
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.96 5.80 102.26 102.51 0.06 0.01 179 167 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.44 6.88 102.05 102.30 0.00 -0.02 1.24 266
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.60 773 107.50 107.75 0.17 0.05 4.89 332 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.50 723 102.61 102.86 0.79 137 5.72 269 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.98 6.17 100.17 100.18 -0.01 -0.08 0.04 212
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.95 721 98.77 99.02 0.20 0.41 3.19 298 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 772 7.96 97.00 97.25 0.07 -0.31 6.16 -3
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.48 6.42 105.38 105.62 0.07 0.00 1.47 227
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.74 6.42 103.19 103.44 0.08 0.27 2.06 226
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.94 6.77 105.41 105.66 0.22 0.33 3.38 257 BB+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 791 7.55 104.23 104.48 0.20 0.36 5.95 301
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.47 7.86 100.30 100.39 -0.02 0.18 0.54 355 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.93 10.33 96.49 96.74 0.44 0.36 5.41 575
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 779 6.52 102.51 102.76 0.01 0.21 1.77 238
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 727 6.83 101.36 101.61 021 0.49 2.66 267
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.43 7.61 98.64 98.89 0.09 0.10 4.35 329 Baal/BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.56 8.41 99.14 99.39 -0.06 0.04 571 93
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.19 6.38 100.77 100.92 0.00 0.00 0.94 209
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.78 7.19 95.76 96.01 0.18 0.53 6.02 264 BE+A3/BEB
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.85 6.26 100.38 100.50 0.02 0.10 0.73 184 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.26 7.25 98.89 99.14 0.08 0.14 6.04 240
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.79 6.43 101.11 101.36 -0.02 -0.08 2.69 224 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.97 6.54 102.80 103.05 0.20 0.28 4.42 222
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.19 9.85 99.15 99.22 -0.36 -0.45 0.47 544
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.12 10.55 92.28 92.53 0.08 0.26 2.55 637
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.80 11.44 90.41 90.66 0.08 0.03 5.29 721
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.23 6.99 99.81 100.06 -0.02 0.04 5.63 209 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.84 6.32 100.51 100.67 0.04 0.05 1.05 212
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.20 6.30 104.05 104.30 0.33 0.16 341 204 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.25 7.08 100.89 101.14 0.04 0.02 5.59 166
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.37 6.40 97.96 98.21 0.14 0.09 12.71 195
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.53 9.30 99.56 99.68 0.01 0.05 0.47 486
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.27 8.44 99.57 99.91 0.05 0.42 1.35 423
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.63 729 96.13 96.63 0.00 0.00 0.13  #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.51 7.61 104.00 104.00 0.00 -1.20 3.12 350 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 11.99 4.95 103.14 103.25 0.00 -0.12 0.43 74
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.64 5.26 102.39 102.52 -0.06 -0.07 051 81
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.73 6.15 111.75 11175  #N/AN.A. -2.35 3.06 185
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.82 5.66 116.65 116.65 #N/AN.A. 0.03 4.43 137 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.00 5.84 110.62 110.82 0.06 0.25 5.36 120
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.07 6.00 100.85 100.85 0.05 -2.16 6.81 138
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 6.97 5.88 120.13 120.13 2.75 3.22 7.39 126
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.11 5.27 104.17 104.36 0.12 0.05 3.77 62 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.63 3.83 101.51 101.51 0.00 0.00 174 62
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 278 4.15 95.55 95.67 0.00 0.03 2.92 57
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.77 4.47 96.28 96.28 0.00 0.01 431 65
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.69 4.42 94.87 94.87 0.00 -0.03 5.55 46 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.03 451 108.96 108.96 0.00 0.01 8.62 12
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.28 450 88.73 88.73 -0.54 -0.52 16.38 16
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.18 5.17 98.56 98.71 0.18 0.16 129 102
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.55 5.66 99.07 99.27 0.29 0.36 5.26 101 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.75 5.76 99.94 99.94  #N/AN.A. 0.03 5.76 113
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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)
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 907.603MM 7.62 511 103.17 103.55 0.08 -0.01 119 87 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 7.60 491 103.61 103.61 0.12 0.15 119 83
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.67 7.14 100.85 101.29 -0.38 0.10 1.75 294 -/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 175000000  #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 8.24 9.83 95.35 95.79 0.12 0.17 2.22 563

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.93 10.25 89.35 89.85 -0.08 -0.09 478 3 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.30 10.18 91.20 91.70 -0.23 -0.10 5.14 -6

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.21 9.29 89.35 89.85 -0.80 -0.82 9.95 -18

TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 1.IMMM 6.25 6.48 97.89 98.14  #N/AN.A. 0.14 5.49 260 -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.69 7.72 101.92 102.39 0.06 0.06 178 89

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.04 7.74 100.77 101.27 0.09 0.00 254 352

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.85 8.03 104.27 104.77 0.11 0.07 3.63 375 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.64 8.30 103.98 104.48 0.13 -0.11 5.73 -3

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 8.08 7.95 101.53 102.03 0.10 0.28 6.49 316 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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HacTosiwmit JOKyMEHT NpefioCTaBNEeH UCKIIOUMTENBHO B NOPSiaKe MHGOPMALMM 1 He SIBMSIETCS MPEAMNoXeHeM O NPOBEAEHUM onepaLuil Ha pbiHKe LieHHbIX Gymar, W, B 4aCTHOCTHW, NPeanoxeHemM o6 ux nokymnke
1K npopaxe. VCTOuHMKM, UCnonb3ayemble Npu HanUcaHuu faHHoro otyeta, UOK «Anemap» paccMaTpuBaeT Kak 4OCTOBEPHble, 0aHako DK «Anemap», ero pykoBOACTBO W COTPYAHUKMA He MOTYT rapaHTUpoBaTh
abContoTHbIE TOYHOCTb, MOHOTY W AOCTOBEPHOCTb NMPeAoCTaBNAeMOil MHOpMaLmMn. OLEHKM 1 MHEHWS, OTPaXEHHbIE B HACTOSILLEM [JOKYMEHTE, OCHOBaHbI UCKIIOUMTENBHO Ha 3aKmioyeHusix aHanuTkoB NOK B

OTHOLLUEeHMM pacCMaTpUBaEMbIX B OTHETE LIEHHbIX 6yw|ar N SMUTEHTOB.

VK «Anemap», ero pykoBOACTBO U COTPYAHWUKW HE HECYT OTBETCTBEHHOCTY 3@ MHBECTULMOHHBIE PELUEHNS KUEHTa, OCHOBaHHbIE Ha MHGhOPMaLMK, CoaepxalLeiics B HacTosiem fokymenTe. NOK «Anemap, ero
PYKOBOZCTBO U COTPYAHWUKM HEe HECYT OTBETCTBEHHOCTW B CBAA3N C MPSIMbIMU WM KOCBEHHBIMI NOTEPSAIMU U/UAK YiLiepGOM, BO3HUKLLIMM B pedynbTaTe UCMOMb30BaHNs KIMEHTOM MH(OpMaLMM UK Kakol-nnbo ee

4acTi NPy COBEPLUEHUM OnepaLii ¢ LieHHbIMI Bymaramu.

VoK «Anemap» He 6epeT Ha cebs 0bs3aTensCTBa perynsipHo 0GHOBAATL MHAOPMALMIO, KOTOPast COBEPKUTCS B HACTOSILYEM AOKYMEHTE UMM UCTIPABNATb BO3MOXHbIE HETOYHOCTH.

KonupoBaHwe 1 pacnpocTpaHeHne MHopMaLym, Coepxalleicst B AaHHOM 0630pe, BO3MOXHO TONbKO ¢ cornacust MOK «Anemap».
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