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MakpoakoHOMMKa
Aunamuka cnpagos EMBI+ [losepre CTpoMTENel XMnba PacTeT. MHAEKC HaLMOHaNbHOI accoumMaLun cTponTenei
300 300 BbIpoc B cheBpane 40 20 n. ¢ 19 n. B sHBape. 370 NepBbIii 2-MECAYHbIA POCT UHAEKCA

noytn 3a rog. B pexabpe wHaekc foctur oTMeTkn B 18 M., YTO CTAno HaWMEHbLINM
3HayeHneM uHaekca ¢ sHeaps 1985 r. PocT fosepust CTpouTenei Bbi3BaH, B MEPBYIO

0 0 ovyepedb, MOBbILEHWEM YuCna MOTEHUMAmbHbIX MOKynaTene YacTHbIX  [JOMOB.
o o CHwxeHMe NPOLIEHTHBIX CTABOK M HU3KWE LieHbl Ha xunbe B CLUA noka He npuBoasT K
YBEMUYEHNIO MPOAAX Ha PbIHKE JKWMbS, OAHAKO HAMEYaeTcs YMyulleHve B
cTpoutensHom cektope. lMpogaxn Hoebix gomoB B CLUA 3a nmocneghue 2.5 ropa
&0 &0 COKpaTUINCh Ha 50% CO CPEAHEMECSUHONO 3HaueHmsi 1,200-1,300 Thic. oMoB Ao 600
TbIC., YTO M MOCMYXUNO PE3KOMY CHWKEHWIO LieH Ha xwunbe. Mexay tem, B ®PC
100 EMBI+ Poccus crpos EMBI+ Bpaaunis cnpan 100 HaAEHTCs, YTO 3HAYMTENbHAS YacTb HEMpOAaHHbIX JOMOB BYAeT peann3oBaHa B 3TOM
EMBI+ cnpaa rogy, a  KWNUWHbIA cektop akoHomukn CLUA  6yger BHOBb  noadepxusath
50 ; ; ; 50 9KOHOMUYECKUI POCT.
19.02.2008 27.12.2007 05.11.2007 14.09.2007

MUemouHuk: JP Morgan

Ba3oBble akTuBbI

Hopmann3oBaHHbIe NoKanbHble AONTOBbIE MHAEGKCHI KpuBas craBok kKasHauemckux obssatenbcte CLUA  npomomkuna  MoBblLEHMe,
MOAHSIBLUMCb BO BTOPHUK elle Ha 5-15 6.n. OxupaHue pbiHka No MOTPebuTEnbCKoM
VHEAALMM, KOTOPAsi MOXKET YCKOPUTLCS B SHBAPE U3-3a CHKEHWS! MPOLIEHTHBIX CTABOK B
CLLUA, orpanuunBaoT wHTepec k US Treasuries. Bonee Toro, onybnukoBaHHble
MakpofaHHble no LUtatam Ha npowrnoit Heaene, CHU3WMW OMAceHWst O BO3MOXHOM
peLeccun amMepuKaHCKOM 3KOHOMUKW, YTO Takke NPWBENO K MOBLILLEHWK CTaBOK
rocobsizatenscte  CLUA.  [loxogHocTb  2-neTHMX  00si3aTenbCTB  mogpocna Ao
2.02(+0.04)%, 10-neTHux coctasuna 3.73(+0.13)%.
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PuckoBble [OMMM ocTaloTcs 03 BHUMAHWS WHBECTOPOB, @ KpeauTHble cnpagbl EM
COKpALLAloTCs 3@ CYET pocTa AOMTOCPOYHbIX CTAaBOK 0a30BbIX akTUBOB. Mexay Tem,
Memodrurk: www. Chonds.ru "anneTuT" MHBECTOPOB K PUCKY HE PacrpOCTPAHAETCS Ha BHeLUHWe obssaTenscTea EM,
TOrda Kak LieHbl MpOAOMXaloT crnonsaTb BHM3. Poccuiickue eBpoobnurauum Byepa
OKasanucb BHE MONS 3PEHMsl MHBECTOPOB, LEHbl GOMbLIMHCTBA  €BpOOGMMraLmi
OCTanuch Ha NPeXHeM ypOBHE.

19.02.2008  15.01.2008  30.11.2007  25.10.2007  20.09.2007  16.08.2007

NDF RUR/USD, MIBID rate (%)
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150 PbIHOK pybneBbix obnuravui

110 IoKanbHbIl IONTOBOA PbIHOK MOCTIE KOHCOMMZALMM B Hauane Hemenu Buepa
10 BO30GHOBWI [iBIOKEHME BHIM3. OXUaHe Pa3MELLEHMIt Ha MEPBUYHOM PbIHKE 1 NepUoz
nnaTexeil NO Hamoram OBGOCTPSIOT CUTYALMIO Ha [EHEXHOM PbIHKE, @ HESICHOCTb
70 . e o o © ° o o o o MepenekTMB CTaBoK L|b 3acTaBnsieT UHBECTOPOB U3BABMSTLCA OT BbIMYCKOB MEPBOFO
60 3 W~ i S o—g—0 o e YPOBHS! (n0dpoBHee Ha cmp. 2).
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Moka3aTenn NMKBUAHOCTM

1300 = [lenoauTsl GaHkos B batke Poccuy

I OcTaTkit Ha Kop.CyeTax KpefuTHbIX OpraHu3aLii
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JIOKANbHbIN JONTOBOW PbIHOK

NuksnpgHocTb 1 CTaBkK

Mokasatenb pybneBoi NUKBWAHOCTW CeropHs yTpom coctasun 687.1 (+11.3) mnpa pyo.
CTpyKTypa NUKBMOHOCTM BLIFMAANT CRefyoLLuM 06pa3oMm: 0CTaTkv Ha KopcyeTax Bblpocmy
no 555.6 (+21.2) mnpg py6., a aenoauTbl 6aHkos B LB coctasunu 131.5 (-9.3) mnpg pyb.
CTaBKu [EHEXHOr0 pblHKa BYepa ocTaBanmuchb B npegenax 4.5-5% w Ha cerogHsiluHee
OTKpbITHE overnight HaxoguTcs B TOM e Auana3oHe. CobbITUA Ha OEHEXHOM pbIHKe,
CnocobHbIX pagukanbHO NOBAMATL HA YPOBEHb NMKBUAHOCTM, MPEAOCTAaTOYHO: CErofHs Ha
NepBMYHOM pbiHKe 0Bnurauuin 3annaHupoBaHo 4 pasmelyeHns (Bkmoyas O®3 n Mocksy)
obbemom 36 mnpg py6. Takke coctoutca ynnata HOC. Cyas no o6bemam Hanmorobix
nepeuncnenuit HOC B sHBape, 3HauuTENbHAs YacTb BbINIAT NPOUCXOANT EXEMECAYHO, HO
KOMMaHWW elle He B MOMHOW Mepe nomb3ylTcs npaBoM keapTanbHow ynnatel HIC.
PacnpepeneHne  NOTOKOB ~ NMMKBMAHOCTM  HA  TeKylWleW  Hedene  BbIMMAAMT
HecbanaHcMpoBaHHLIM: B cpefy noHagobutbcs nopsaka 150-170 mnpa py6. B Tevenve
"Hanorosoro nepuoga’ CTaBkM MPOJOMKaT pocT, a obwpe HeraTuBHblE OXMAAHMS
VHBECTOPOB Ha KOHeL, | KBapTana MOryT MpUBECTU K CHUXEHWO [oBepus B 6aHKOBCKOW
cucteme.

Kpuas ctaBok LIBOR (USD) Byepa He uamenunack: 1M LIBOR coctaBnsiet 3.11%, 3M
LIBOR - 3.07%, 12M LIBOR - 2.77%. CtaBku poccuiickux NDF 1MeloT crneaytoLmii Bug;:
KpaTKOCPOUHbIN CEerMeHT BbIpoc Ao 7-10%, 6onee fanbHue CTaBk1 BbIPOCAM 40 6-7%.

WHBECTULMM: POKYC Ha NUKBUMOHOCTb

lMpopaxu Ha NnokanbHOM AONTOBOM pbiHKE BO306HOBMNMMCH BO BTOpHWK. Ctaskn MBK
0CTaBanuchb Ha ypoBHe 4.5-5%, 0fHaKo CHUXEHMe KOTUPOBOK BHOBb 3aTPOHYMO B MONHOM
Mepe nuib Hauboree NWKBMAHbIE KOPMOPaTMBHbIE BbIMyCkM. Bo MHOrOM auHamuka
BYEpaLIHMX TOProB Onpefensnacb OXWAAHWAMW Ha NEepBUYHOM pbiHke. OCHOBHas
HaNPSKEHHOCTb COXpaHsieTcs B "duiukax”, a Takke B Bbinyckax GaHKOBCKOro cekTopa.
CerogHs npongeT pasaMeLyeHue BbinyckoB 6aHkoB Coto3 1 HOMOC, koTopble ykaxyT Ha
YPOBEHb HOBbIX CTABOK Ansi GAHKOBCKOrO CEKTOpa. YCTAHOBMEHHble CTaBKWM KYMOHOB U
pa3smep cnpoca Ha Bymaru cTaHeT KnoyeBor MHopmaLmen 4NS pbiHKa, NOCKOMbKY yxe Ha
NPOTSXKEHUM ANUTENBHOTO NEpUofa PbIHOYHBIX pasmelleHuit 6aHkoB He Bbino. B 1o xe
BPEMS HEBbLICOKWI 0ObEeM 3ailMOB MOXET MPUBECTU K OrpaHUYEHHOW NWKBMAHOCTU MO
Bymaram Ha BTOpUYHbIX TOprax, OfHaKo BO3MOXHOCTb NONY4uUTb pednHaHcuposanue B LB
nog 3anor Bymar SMUTEHTOB SBMAETCH 3HAYUTENBHBIM MAKCOM.

Beinyckn Mocksbl 1 Mockosckoit obnactu Byepa nogeluesenu B cpepHem Ha 40 6.n.
HanomHum, yto ceropHs Bynet pasmeluatbcs Bbinyck Mocksa 45 (noraweHnune 2012 r.) B
obwveme 5 mnpg py6. ns obwiero obbema saiima 15 mnpg py6. OpueHTup opraHusaTopos
cocrtaBnseT 6.9%, 4Tto nocnyxmno npogaxam Hambonee 6M3KOrO 1 NKBMAHOTO BbiMycka
Mockea'39. Mo obnuraumsm MockoBckoit obnacTu NOBOA ANs NPoAax TOT XKe: BMacTu
006nacTi nnaH1pytoT B 3TOM rogy 3aHsTb Ha pbiHKe obnurauuin 19 mnpa pyo.

B O®3 sBHbIN ayTcailnep nocnepHux Hepenb — Bbinyck 46020, KOTOPbIA yxe Topryetcs
HWXEe HOMWHAnMa, BYepa NPOAOSIKIN TEPSATb MO3WLMK, CHU3MBLLMCH B LieHe elle Ha 19 6.n.
lnaBHoe cobbiTve Ha pbiHke O®3, KOTOpOe OKa3biBAaET AaBMeHWe Ha AanbHWA KOHeL
KPUBOI, — CErofHsILLIHME ayKLUMOHbI MO pasmeLLeHnto BbinyckoB 26200 u 46020. Cyas no
npowepawum aykumoHam O®3, MuHdwH roToB fatb npemuto B pasmepe 50 6.n. no
[JanbHuM Bymaram, 4To NPUBOAMT K NpoAaxam B ANnHHbIX 003,

20 chespans 2008 r.
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Py6nesble obnuraumu. Mepabii
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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.

14.00
13.50
13.00

12.50
OorK 5
)
12.00
o T-TOL 4
‘CaxanaHHed}Tel’aa
11.50

OHeproLeHTp
°

11.00
@ OHeprocTpoit

1050
®1rk 8 Tig e

10.00 [)
TiomMeHb3Hepro 2 °

nykown 2 Kyin
yitbblleBasoT 2
950 ["a3npom ﬁﬁ °

@ JleHaHepro 3

9.00 @ bavk1parepro 3 TeHaHepro 2
| o CanasarHO® EO®K Mepm3Hepro
nykoun 3

Y [ ]
850 o TrkQTK6 oMOSCK
® Yenabarepro ® TrK4 © Cubyp o OrkK2

] °
800 o Mocarepro 1

I’m,qgoOrK
TaraHepro ° ®CKESC 2

Ky6aHbaHepro ®CKESC 4 ° MocaHepro 2
°

750 ® OCKEJC3 ® asnpom A8
[ ]

° l"a3npom A4

700 l"asnpom A7

. o
nykown 4
@ [aanpom A9

6.50

6.00

5.50

Mod. Duration

5.00 T T T T T T

35

45 5 5.5

20 doeBpans 2008 .

CTp.6/39



WK "Anemap'Y2ExeqHeBHbI GlonneTeHb MHBECTOpa

PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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Py6nesble obnuraumu. Toprosns.

1800 @ Komnnekc OuHaHe
1750 ‘®Ta3ake QMaprad
17.00 . ®Mapraz eKomeitka2
1850 @ Nocobfras
1B.00 ~--- - @
15.50 TIEP-1A i Bpaicpe

"""""""""""" B L= 0 3 e~

Tonﬂ@m epTpe OGenbit Operat
1500 @ wnmoaws
°Us0 ] E 4?‘?‘?3?‘?99'?‘? ,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,
TexHocuna Y L[] @MuHHecko

,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, cnk . TTonKwral o OSR
14.00 :Memn Copuo Xormaeii g Arnawt M ® $aoToH Aapo
1350 - ﬂm;ngm ,,,,,,,,,,,,,,,,, S R ‘ B ﬂapKeTXOJ‘IJ‘I ,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,

(4 W OANMY
130 Owkast Opxagest % Ton-K HM%CI ,,,,,,,,,,,,,,,,,,, ATV
® ckpacodt 2

,,,,,,,,,,,,, s geme e swwdFOOREIO
1250 ° o @ COPYC °
1200 CaMOETpmcrexcepauc TP Barawa-Mava amowlenad
' apo 7
ws P,q@mﬁ),z,y ,,,,,,,, socfwlfhCopmec2 ofamepra

MoreTka mny%medﬂs °
10100 B ET—..- L A i iIii- FIPOTEK- === === === @ MocObnlag ®uHaHe 2 -
peit-Ocp-Cu 1
Feit-5ep ° ® \MocOBnTas GuHakc 1 fren
10 -
2000 o @Kapyoens Olnpon
M. Bugeo @
950 TROHTUHBHT 2
Martut 1 Y @ VHnpom 3
o

20 chespans 2008 r. Ctp.8/39



WK "Anemap'Y2ExeqHeBHbI GlonneTeHb MHBECTOpa

Py6nesble obnuraumv. Metannyprus.
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PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:ei d
003

003 25057 40,817 740 23/04/2008 20/01/2010 102.35 102.20 -0.44 -0.87 6.27 / - 1.69

003 25058 40,655 630 30/04/2008 30/04/2008 100.19 100.15 0.01 -0.05 -0.33 550 / - 0.18

003 25059 40,821 610  23/04/2008 19/01/2011 99.85 99.80 -0.59 6.31 /- 2.52

003 25060 40,734 580  30/04/2008 29/04/2009 99.65 99.60 -0.36 -0.72 6.27 / - 1.09

003 25061 42,513 580  07/05/2008 05/05/2010 99.38 99.23 0.00 -0.32 -0.59 6.28 / - 1.94

003 26198 42,117 600  03/11/2008 02/11/2012 98.30 97.26 -1.37 6.55 /- 3.91

003 26199 39,991 610  16/04/2008 11/07/2012 99.33 99.08 0.00 -0.17 -0.84 6.46 / - 3.63

003 27026 16,000 700  12/03/2008 11/03/2009 100.23 100.00 -0.01 0.17 6.07 / - 0.96

003 46001 60,000 1000  12/03/2008 10/09/2008 101.35 101.20 -0.18 785 /- 0.50

003 46002 62,000 900  13/08/2008 08/08/2012 107.44 107.00 -0.68 -1.13 6.58 / - 3.59

003 46003 37,298 1000  16/07/2008 14/07/2010 107.10 106.55 -0.27 6.98 / - 2.04

003 46012 40,000 121 01/10/2008 05/09/2029 70.68 70.68 0.04 -1.12 -2.34 6.99 /- 13.25

003 46014 58,290 900  12/03/2008 29/08/2018 106.30 106.29 -0.04 -1.49 171 6.77 | - 6.72

003 46017 79,995 800  14/05/2008 03/08/2016 104.36 104.05 0.00 -0.55 -1.85 6.54 / - 5.99

003 46018 128,855 900  12/03/2008 24/11/2021 107.00 106.90 -1.25 -3.27 6.84 /- 7.95

003 46020 85,007 690  13/08/2008 06/02/2036 99.06 99.05 -0.75 -3.44 7.10 /- 11.70

003 46021 71,432 750  20/08/2008 08/08/2018 98.50 98.25 0.00 -0.28 -1.45 651 /- 7.16

Mockea

Mocksa 29 5,000 10.00  05/06/2008 05/06/2008 101.50 101.50 0.25 0.05 -0.20 474 | - 0.28 -130
Mocksa 36 4,000 10.00  16/06/2008 16/12/2008 104.20 104.20 3.29 0.02 -1.47 477 | - 0.76 -141
Mocksa 38 5,000 10.00  26/06/2008 26/12/2010 106.78 106.78 -3.42 -3.41 745 [ - 235 113
Mocksa 39 5,000 10.00 21/07/2008 21/07/2014 105.45 105.45 - -0.28 -2.55 6.94 | - 477 46
Mocksa 41 3,378 10.00 30/07/2008 30/07/2010 107.00 107.00 0.00 0.00 1.20 535 /- 2.13 91
Mocksa 43 5,000 10.00 17/05/2008 17/05/2008 101.20 101.20 0.00 -0.18 -2.99 5.00 / - 0.23 -105
Mocksa 44 20,000 10.00 24/06/2008 24/06/2015 105.10 105.10 -0.70 -2.40 6.99 / - 5.26 47
Mocksa 47 10,000 10.00 28/04/2008 28/04/2009 103.40 103.40 -1.60 -2.60 5.89 / - 1.07 -36
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 102.00 102.00 0.57 0.00 8.48 / - 1.52 211
BatukopToctaH 5 1,000 8.02 07/05/2008 04/11/2009 101.20 101.20 0.75 0.75 0.15 738 /- 1.49 106
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 100.61 100.61 0.00 -0.21 -0.74 10.19 / - 0.17

Benoropoackas o6n. 3 2,000 8.38 15/05/2008 10/11/2010 99.85 99.85 - -0.11 0.84 8.71 /- 2.26

Benoropoackas o6n. 4 1,020 7.88 23/04/2008 19/10/2011 98.50 98.50 0.10 -0.50 -0.49 8.63 / - 2.94 220
Bonrorpap 1 450 9.20 17/04/2008 17/07/2008 100.00 100.00 0.00 0.00 -0.60 951 /- 0.37 329
Bonrorpap 2 600 9.65 20/03/2008 21/12/2009 103.50 103.50 3.30 3.30 251 7411 - 157 108
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 98.95 97.50 - -0.19 -0.28 9.18 / - 1.89 278
Bonrorpapckas o6n. 261 700 11.00 19/06/2008 17/06/2010 101.06 101.06 0.00 -0.09 -0.21 9.04 / - 0.71

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 102.10 101.50 0.20 0.20 -0.42 - /-

BopoHexckasi obn. 2 500 12.00 17/06/2008 18/06/2009 104.00 104.00 0.00 0.00 -0.75 8.90 /- 114 254
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

BopoHexckasi obn. 3 500 10.25 30/06/2008 27/06/2011 103.88 101.50 -0.31 -0.31 -1.31 951 /- 2.65 296
VBaHoBcKas 06 1,000 9.00 13/05/2008 09/11/2010 99.03 99.03 0.00 -0.27 -0.62 947 | - 2.23 325
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.10 99.60 -0.25 -0.25 0.36 7.86 /- 0.61 175
WpkyTckas obn. 311 1,500 9.00 20/03/2008 17/12/2009 100.70 99.70 3.05 -0.10 -0.50 8.54 | - 1.56 228
MpkyTckas obn. 313 3,000 7.75 26/03/2008 24/11/2010 99.00 98.10 -0.25 -0.25 849 / - 1.23 -265
WpkyTckas obn. 314 1,200 8.25 21/05/2008 26/05/2010 99.40 98.60 -0.02 0.20 8.59 / - 1.07

KasaHb 3 2,300 9.32 27/02/2008 29/08/2009 99.60 99.60 0.00 -0.05 -0.60 8.54 | - 131 218
Kanyxckas o6n. 2 1,300 8.60 03/03/2008 29/08/2011 98.90 97.30 - -0.18 -1.30 9.42 | - 2.77 313
Kapenus 500 8.15 09/06/2008 02/06/2010 99.80 99.80 0.00 0.00 0.60 8.08 / - 1.94 80
Kuposckas o6n. 1 400 8.39 21/03/2008 22/12/2008 100.40 99.85 0.22 -0.28 0.03 8.22 / - 0.73 225
Kuposckas 06n. 2 600 8.45 27/03/2008 24/09/2009 99.90 99.50 -0.40 -0.39 -0.39 8.94 /- 137 268
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 101.20 101.20 0.00 0.00 8.16 / - 0.66 189
Komn 6 700 12.50 14/04/2008 14/10/2010 107.91 107.00 - 0.05 -1.24 8.38 / - 2.10 202
Komn 7 1,000 10.00 23/05/2008 22/11/2013 103.64 100.67 -0.35 -0.35 -3.85 8.38 / - 4.19 191
Komn 8 1,000 9.00 05/03/2008 03/12/2015 98.39 98.39 -0.11 -0.11 0.34 743 | - 5.02

Koctpomckas o6r. 4 800 11.00 11/03/2008 11/03/2008 100.12 100.12 - -0.08 -0.33 8.97 / - 0.05 278
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 100.15 99.66 0.25 0.25 -0.10 7797 1 - 0.60 153
KpacHosipckuii kpait 3 3,000 6.00 02/04/2008 01/10/2008 99.30 99.00 0.00 -0.30 -0.88 7.56 /- 0.56 135
KypraHckasi o6n. 500 9.25 17/03/2008 17/12/2009 99.28 99.28 -0.67 -0.42 10.04 / - 1.52 360
JleHuHrpagickasi obn. 2 800 14.01 11/06/2008 08/12/2010 115.35 115.35 - 0.10 -1.02 7.94 | - 221 160
JleHuHrpagckasi obn. 3 1,300 12.50 13/06/2008 05/12/2014 114.50 114.50 0.00 -5.57 -10.00 9.39 /- 443 281
Jiunevkas o6n. 4 1,500 7.95 22/07/2008 19/07/2011 100.08 100.08 0.00 0.00 0.18 8.08 / - 281 171
MarapaH 450 11.00 17/03/2008 15/09/2008 100.80 100.80 -0.70 -1.00 9.87 / - 0.50 356
Mapwit 3n 500 8.25  21/02/2008 23/05/2009 98.70 98.70 0.00 0.00 0.00 9.69 /- 1.08 330
Mockosckas 061, 4 9,600 11.00  22/04/2008 21/04/2009 104.25 104.25 -0.64 175 7.36 / - 1.03 106
Mockosckas 0611. 5 12,000 1000  01/04/2008 30/03/2010 105.50 105.50 0.25 -0.99 7.26 / - 176 94
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 100.74 100.74 -3.29 -5.26 891 /- 252 252
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 101.50 101.50 0.00 -1.10 -3.35 7.83 /- 451 133
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 98.08 98.08 -3.21 -3.32 1450 | - 041 714
Huxeropogckasi 6. 3 2,000 845  24/04/2008 20/10/2011 99.60 99.60 -0.60 -1.55 8.35 /- 291 209
HoBocu6mpck 3 1,000 1200  13/07/2008 14/07/2009 105.00 105.00 - -0.32 -1.20 8.29 /- 122 195
HoBocu6mpck 4 1,500 860  25/03/2008 24/06/2010 100.25 99.61 -0.56 -0.20 -0.85 876 / - 1.95 238
HoBocu6upcxast o61. 3 2,500 800  18/03/2008 15/12/2009 100.50 100.50 0.94 0.50 0.05 765 / - 157 119
HoruHck 2 500 1025 22/02/2008 21/08/2009 105.03 105.03 0.00 0.00 0.00 6.78 / - 1.28 49
OpexoBo-3yeso 160 1150  21/03/2008 20/06/2008 100.03 100.03 0.00 0.00 0.03 11.87 /- 0.29 554
MeHaeHckast 061, 800 945  13/04/2008 13/10/2009 101.30 100.80 -0.35 -0.35 9.01 /- 141 245
Camapckasi 061, 2 2,000 6.82  13/03/2008 09/09/2010 97.75 97.75 -1.00 -1.00 -0.05 8.03 /- 2.16 168
Camapckasi o61. 3 4,500 760  15/05/2008 11/08/2011 98.95 98.95 - -1.61 -2.03 8.19 /- 2.85 180
Camapckasi o6n. 4 5,000 6.98  26/03/2008 20/06/2012 96.10 96.10 0.00 -1.30 -1.90 830 /- 3.44 184
Caxa (SkyTus) 3 560 12.00  18/03/2008 17/06/2008 101.40 101.40 0.00 0.08 -0.65 778 | - 0.29 164
Caxa (SkyTus)) 6 2,000 10.00  15/05/2008 13/05/2010 102.30 102.30 0.00 -0.66 -1.45 9.15 / - 1.85 237
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

Caxa (Akytus) 7 2,500 7.95 17/04/2008 11/04/2013 100.10 100.10 0.00 0.10 -0.45 8.16 / - 3.92 174
Tambosckas 06n. 400 8.00 27/03/2008 27/09/2008 100.67 100.67 0.00 0.00 -0.33 7.03 /- 0.55 82
Tsepckas 06n. 3 800 7.95 01/03/2008 30/11/2008 99.50 99.50 0.00 -0.71 -0.70 8.90 / - 0.69

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 98.05 97.55 6.19 0.30 -0.57 797 I - 1.50 280
Tomckas 06n. 4 1,001 7.00 26/06/2008 26/12/2011 98.00 97.52 -0.24 -0.05 -0.40 783 /- 3.16 187
Tynbckasi 06n. 1,500 8.50 27/03/2008 28/06/2009 100.53 100.53 0.18 -0.27 8.33 /- 1.18 198
Yomyptus 1 1,000 8.20 27/06/2008 27/12/2008 99.75 99.05 -0.10 0.20 9.12 /- 0.77 279
Yomyptus 2 1,500 8.40 17/07/2008 15/07/2012 98.70 96.00 -1.15 -1.15 -1.05 935 /- 343 284
Ypa 4 500 10.03 03/06/2008 03/06/2008 100.75 100.75 - 0.30 0.25 7.38 / - 0.27 126
Ya 5 500 8.40 20/06/2008 18/12/2009 98.59 98.59 0.00 -1.41 -1.41 9.46 / - 1.56 305
Xabaposck 6 1,000 7.50 24/05/2008 24/11/2009 98.75 98.75 0.00 0.05 -1.14 8.15 / - 153 235
XMAO 5 3,000 12.00 27/05/2008 27/05/2008 101.30 101.30 0.00 -0.55 -0.60 7.00 /- 0.25

Yysawums 4 750 12.33 27/03/2008 27/03/2009 104.25 104.25 0.00 -0.78 8.35 /- 0.94 202
Yysawms 5 1,000 7.85 05/06/2008 05/06/2011 99.99 99.99 - 0.29 0.71 8.00 / - 2.70 163
Yysaiums 6 1,000 7.99 22/04/2008 17/04/2012 97.19 94.60 -0.61 -2.01 -3.05 9.05 / - 3.28 256
AHAO 1,800 10.00 03/08/2008 03/08/2008 101.30 101.30 0.00 0.30 -0.33 714 | - 0.42 101
fApocnasnb 400 9.00 18/03/2008 17/12/2009 98.70 98.70 -0.30 -0.80 -1.00 10.08 / - 1.10 233
fApocnasckas 061, 4 1,000 10.50 25/05/2008 26/05/2009 102.45 102.45 0.45 -0.55 8.17 / - 1.10 184
fApocnasckas 06r1. 5 500 7.50 30/06/2008 30/12/2008 99.30 99.00 -0.25 -0.41 8.71 /- 0.78 239
fApocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 97.05 97.05 -0.64 -1.25 8.31 /- 2.59 260
fApocnasckas 06r. 7 3,500 8.00 01/04/2008 30/03/2010 93.76 93.76 0.00 -5.58 -5.23 11.23 / - 174 514
Tonnueo u sHepeemuka

AnbsiHc HK 3,000 8.92 19/03/2008 16/09/2009 14/09/2011 92.53 92.53 0.00 -4.97 -5.97 6.67 / 14.90 1.26 821
ACIN3K 1,500 1200 02/04/2008 01/10/2008 31/03/2010 96.20 94.00 -1.05 -1.15 -0.82 6.29 /22.33 0.49 1515
BaLukupaHepro 3 1,500 830  24/03/2008 19/03/2009 09/03/2011 99.65 99.40 -0.07 0.12 3.23 1 9.06 0.94 258
laanpom A4 5,000 822  13/08/2008 10/02/2010 101.85 101.85 -0.44 -1.27 733 /- 174 99
raanpom A6 5,000 6.95  07/08/2008 06/08/2009 96.92 96.92 -3.17 -3.63 9.47 | - 1.29 307
laanpom A7 5,000 6.79  01/05/2008 29/10/2009 99.90 99.50 0.00 -0.30 -0.46 710 /- 1.49 78
laanpom A8 5,000 700  01/05/2008 27/10/2011 98.80 98.80 -0.33 -1.60 751 /- 3.02 112
laanpom A9 5,000 723 20/08/2008 12/02/2014 99.95 99.95 0.00 0.00 -1.27 737 /- 4.62 88
TuapoOrk 5,000 810  02/07/2008 29/06/2011 101.01 101.01 -0.32 -1.04 7.90 /- 2.76 -
rT-To4 3 1,500 1045  18/04/2008 18/04/2008 92.75 92.75 -7.14 741 74.48 | 74.48 0.09 5821
rT-ToU 4 2,000 1071 05/03/2008 - 02/09/2009 98.85 98.85 - -0.15 0.85 11.87 | - 124 536
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 100.00 100.00 0.98 0.98 1.49 478 | 8.92 177 254
Ky6aHbaHepro 3,000 785  23/07/2008 21/07/2010 100.05 99.50 10.20 -0.03 047 8.11 /- 2.07 182
Kyi6biluesasot 2 2,000 880  07/03/2008 04/03/2011 98.00 98.00 - -1.20 -1.30 9.80 / - 2.39 338
TNewarepro 2 3,000 854  01/08/2008 27/01/2012 98.40 98.40 9.79 -0.10 -0.50 9.23 /- 3.12 276
TNewarepro 3 3,000 8.02  23/04/2008 18/04/2012 96.30 96.30 12.07 -0.90 -1.20 931 /- 322 282
nyKoun 2 6,000 725  20/05/2008 17/11/2009 96.71 96.71 -3.19 -3.79 954 | 9.54 1.50 314
nyKoun 3 8,000 710  12/06/2008 08/12/2011 95.68 95.68 - -3.61 -4.69 8.63 / - 3.08 219
nyKoun 4 6,000 740 12/06/2008 - 05/12/2013 99.45 99.45 0.00 -0.50 2.22 7.66 / - 4.41 117
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 99.40 99.40 0.00 -0.40 -0.89 7.45 [ 8.11 135 178
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Tonnueo u 3Hepeemuka

MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 99.88 99.88 0.00 0.05 -0.17 421 /783 3.16 141
MO3CK 6,000 805  11/03/2008 06/09/2011 99.16 99.16 0.07 -0.24 8.50 / - 281 209
orK 2 5,000 7.70  03/07/2008 - 07/07/2010 98.85 98.85 1.34 1.34 -0.65 8.40 / - 2.03 204
orK 3 3,000 825  13/06/2008 13/06/2008 09/12/2011 - - #NIANA. | #NJANA.| -

orK5 5,000 750  03/04/2008 01/10/2009 29/09/2011 93.82 93.82 0.00 -5.03 -5.49 551 / 12.15 1.34 563
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 98.50 98.00 5.10 -1.40 -1.05 4.63 | 8.62 1.84 225
MepMaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 98.80 98.80 0.00 0.06 0.10 4.91 /893 1.90 254
PyccHedTb 7,000 925  13/06/2008 12/12/2008 10/12/2010 90.00 90.00 2.98 -0.10 6.94 | 24.78 0.63 1731
CanasatHedTeOprCuTHes 3,000 10.00  13/05/2008 - 10/11/2009 102.10 102.10 -0.28 -0.76 8.83 /8.83 1.46 246
CaxaTpanHedrela3 1,500 11.90  04/06/2008 04/06/2008 02/12/2009 100.29 99.92 0.20 -0.02 1.89 / 11.70 0.26 535
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 99.11 99.11 - 0.00 -0.40 3.16 /843 1.48 207
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.10 100.10 0.00 -0.20 -0.10 7.94 /- 0.06 181
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 98.90 98.90 -0.60 -0.60 -0.11 3.03 /851 1.74 214
K 4 5,000 760  05/06/2008 04/06/2009 31/05/2012 99.25 99.25 0.00 0.35 0.20 258 /838 1.14 205
K6 2,000 740 26/02/2008 24/02/2009 21/02/2012 100.02 100.02 0.00 0.00 0.10 2.64 /1031 0.87 392
K8 3,500 800  15/05/2008 03/06/2008 10/05/2012 99.40 99.40 0.00 0.00 -0.24 259 /10.39 0.26 411
K 10 3,000 760  19/06/2008 - 17/06/2010 85.17 85.17 0.00 -12.85 -15.03 16.01 / 16.01 1.84

TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 96.13 96.13 0.00 -0.92 -0.93 5.29 / 10.00 175 357
Yensibarepro 600 840  15/05/2008 15/05/2008 13/05/2010 100.00 100.00 0.00 0.00 -0.15 0.89 / 8.48 0.22 228
OHeprocTpot 1,500 950  23/05/2008 21/11/2008 20/05/2011 99.20 99.20 -0.30 0.70 -0.70 255 /10.87 0.66 449
OHeproLeHTp 3,000 930  10/07/2008 09/01/2009 11/07/2010 99.36 98.00 -0.38 -1.32 -1.34 6.24 /1117 0.79 475
SIkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 98.50 97.50 -1.90 -1.90 -0.02 2.88 /1091 0.90 448
OCKE3C 2 7,000 825  24/06/2008 22/06/2010 101.15 101.15 -0.83 -1.41 784 /- 1.99 150
®CKE3C3 7,000 7.10 13/06/2008 12/12/2008 99.82 99.82 -0.13 -0.43 745 [ - 0.74 119
®CKEJC 4 6,000 7.30 10/04/2008 06/10/2011 98.97 98.97 -1.13 -1.84 777 | - 2.94 138
®CKE3C 5 5,000 7.20 03/06/2008 01/12/2009 99.51 99.51 -0.24 0.71 763 /- 1.56 129
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 99.90 99.90 -0.10 -0.48 10.15 / - 0.86 374
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.05 99.05 0.00 0.00 -0.05 991 /- 1.65 347
BenoH 1 1,500 9.10 04/06/2008 - 03/06/2009 100.00 100.00 - 2.00 0.20 9.29 / - 112 291
BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 99.70 99.70 0.00 -0.30 0.05 3.78 1 9.69 1.27 329
3onoto Cenuraapa 1 500 13.00 25/06/2008 25/06/2008 21/12/2011 99.85 99.85 0.00 1.85 0.40 1.24 11377 0.30 730
3onoto Cenuraapa 2 300 01/04/2008 30/06/2009 28/06/2011 100.20 99.50 - -0.15 -0.15 0.04 /011 3.36 -588
Koke 1 3,000 8.95 17/07/2008 - 16/07/2009 99.30 99.30 0.00 -0.35 -0.20 9.71 /- 122 331
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 98.00 98.00 0.00 -0.30 -0.65 5.28 /10.02 1.70 359
MarneauT 1 1,500 8.25 19/06/2008 18/12/2008 98.90 98.30 - -0.30 -0.01 10.28 / 10.28 0.74 391
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 95.50 95.50 0.00 -0.40 -1.32 9.78 / - 3.12 327
MAWP VHesct 3 2,000 1115 02/04/2008 01/04/2009 99.31 99.31 0.00 0.17 -0.54 1215 / - 0.92 600
Makem 'pynn 3,000 14.00 13/03/2008 12/03/2009 98.50 98.50 -1.42 -1.30 226 1 2.26 0.97 3437
Metsasop M. Ceposa 2,000 8.75 29/02/2008 - 2710212009 98.00 98.00 0.00 0.50 125 1116 / - 0.86 471
Meuen 2 5,000 8.40 18/06/2008 16/06/2010 12/06/2013 100.65 100.65 -0.35 -1.35 3771824 1.97 189
HuxHe-TleHckoe 1 550 19/06/2008 18/06/2009 99.00 98.01 -0.50 0.49 -0.37 114 /114 1.32 -504
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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

HuxHe-TNerckoe 2 400 1175  08/07/2008 - 08/07/2008 99.50 98.81 -0.35 -0.35 0.16 14.50 / 14.50 0.34 797
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 99.63 99.63 - -0.37 -0.87 2.23 /1333 0.50 684
HCMM3 1,000 1.00  19/05/2008 19/05/2008 97.00 93.00 4.89 4.89 0.00 24.58 | 24.58 0.21 1722
OMK 3,000 920  12/06/2008 12/06/2008 100.39 100.05 -0.17 -0.17 -0.18 8.55 / - 0.29 238
PMK ®uaHc 3,000 8.75  08/04/2008 06/04/2010 98.60 98.60 1.35 1.85 -0.40 971 /- 175 328
PycAn 3 6,000 720 21/03/2008 - 21/09/2008 99.64 99.64 0.14 0.14 0.04 798 /- 0.53 174
Cao6oaHbIit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 99.50 99.50 0.00 0.15 0.85 3.00 / 1259 0.66 611
TMK 2 5,000 19/08/2008 15/02/2011 100.35 100.35 0.00 -0.13 0.30 0.12 /012 2.99 -630
TMK 3 3,000 760  25/03/2008 24/03/2009 - - - #NIANA. | #NJANA. |-

Xaitnerz Fong 750 1275 02/04/2008 - 02/04/2008 100.12 100.12 0.12 -0.01 12.10 / 12.10 0.10 573
yTn3 3,000 950  18/06/2008 18/06/2008 16/06/2010 100.25 100.25 -0.20 -0.35 1.24 | 8.82 0.30 260
lTpoMbiwneHHOCMb

AsToBa33 5,000 770 24/06/2008 - 22/06/2010 99.75 99.75 - 0.00 -0.25 7.96 /7.96 2.00 162
AsToBas4 5,000 780  27/05/2008 26/05/2009 20/05/2014 99.50 98.50 10.01 -0.31 0.00 1.83 / 8.82 111 247
AsTonpu6op 500 1320 30/04/2008 - 29/04/2009 99.15 98.10 -0.53 -0.18 14.97 | 14.97 0.96 829
ApHect 600 9.60  23/04/2008 23/04/2008 29/04/2009 99.80 99.80 0.30 0.80 0.80 158 /10.92 0.16 461
BaronMalu 1 300 1350  19/06/2008 19/06/2008 99.70 99.70 0.20 -1.00 14.81 / 14.81 0.29 827
BaronMaLu 2 1,000 11.00  18/06/2008 15/12/2010 99.65 98.81 0.39 021 158 / - 2.65 -461
BKM 1,000 9.75  04/06/2008 - 04/06/2008 100.00 99.00 - 0.24 -0.50 11.78 / 11.78 0.26 542
BMY 1,500 11.00  24/06/2008 23/12/2008 2211212009 98.80 98.80 0.00 -1.00 -1.20 595 / 12.89 0.72 638
BonrabypMatu 600 14.00  09/04/2008 08/10/2008 99.85 99.85 0.00 -0.15 -0.15 14.68 | 14.68 0.52 810
BocTokuemeHT 800 11.00  22/05/2008 - 19/11/2009 100.05 100.05 -0.11 3.05 11.24 | 11.24 1.44 476
rA3 5,000 930  12/08/2008 10/02/2009 08/02/2011 100.04 100.04 - -0.08 0.08 3.16 /9.47 0.87 310
TmapoMawCepsuc 1,000 9.90 27105/2008 27105/2008 24]11/2009 99.84 99.16 -0.19 -0.15 0.15 1.81 /12.07 0.24 571
I'C Cyxoro 5,000 7.85 27103/2008 24]09/2009 26/03/2017 99.00 88.90 -4.55 -4.55 -5.05 224 11249 1.37 595
[Tloporobyx 900 8.60 11/06/2008 11/06/2008 100.45 100.45 0.00 0.00 0.00 716 1716 0.29 100
EMK 1,000 9.35 03/04/2008 02/10/2008 100.10 100.10 0.00 0.00 0.00 9.36 /9.36 0.54 307
MxMaww 2 1,000 13.35 17/06/2008 17/06/2008 101.00 101.00 0.00 0.05 0.67 10.26 / 10.26 0.29 398
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 100.00 100.00 -0.45 -1.50 8.93 /- 2.09 254
Nckntumuement 2 500 12.50 07/05/2008 - 05/11/2008 101.00 101.00 0.00 0.50 0.98 11.47 1 11.47 0.62 506
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 99.75 99.75 - -0.05 -0.15 2.05 /9.07 0.51 281
Kuposckuit 3-1 1,500 9.20 26/03/2008 24]09/2008 24]03/2010 99.55 99.55 0.05 0.05 -0.14 291 /10.22 0.52 389
KM3 dunaHe 2,000 9.50 12/06/2008 12/06/2008 10/06/2010 99.45 99.45 0.00 0.30 -0.36 154 /1157 0.28 523
KMo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 99.50 89.25 -4.68 -4.68 -4.43 5.67 /21.15 0.50 1408
KpuorenMauw 1 500 9.75 08/04/2008 - 08/07/2008 98.01 98.01 -1.79 -1.79 -1.80 16.09 / 16.09 0.32 945
KpuorenMauw 2 1,000 11.20 17/06/2008 17/06/2008 15/12/2009 99.80 99.80 0.00 -0.02 0.80 2.14 1 12.08 0.29 571
JIOMO 3 1,000 12.50 14/03/2008 09/10/2008 05/09/2009 99.05 99.05 0.00 -0.20 0.30 5.34 /12.95 0.53 141
Mapuitckuit HN3 1 800 11.10 17/06/2008 - 16/12/2008 99.84 89.50 -3.33 -3.63 19.14 / 19.14 0.71 1219
Mapwuitckuin HM3 2 1,500 12.00 19/06/2008 19/06/2008 16/12/2010 99.67 99.67 -0.03 0.61 155 /13.34 0.29 690
Metap ®uHaHc 500 12.95 12/06/2008 12/06/2008 10/06/2010 99.90 98.10 0.40 1.45 2.23 1 16.84 0.27 1017
Mul 1 1,000 7.85 04/06/2008 03/06/2009 100.00 100.00 0.00 0.00 7.99 /7.99 114 167
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MpombiwneHHocmsb

Mur 2 3,000 890  11/03/2008 08/09/2009 06/09/2011 100.00 99.50 -0.20 -0.20 0.65 021 /0.48 1.48 735
Mortosun. 3aBogb! 1,500 940  24/07/2008 22/01/2009 99.68 99.68 0.00 0.38 -0.36 9.99 /9.99 0.82 362
MotopoCtpourtens 1 800 10.00  20/03/2008 - 19/03/2009 95.20 95.20 0.00 1.20 -1.16 1553 / 15.53 0.87 881
MotopoCTpourtens 2 1,000 10.00  17/07/2008 15/01/2009 15/07/2010 98.20 98.20 -0.30 -0.30 -1.54 4.75 | 12.50 0.78 600
HE Petan 1,000 990  11/06/2008 10/12/2008 09/12/2009 97.77 97.77 0.00 0.00 0.67 595 /13.27 0.69 674
HukocXvm 2 1,500 1125 15/05/2008 - 20/08/2009 88.12 88.12 -0.38 -10.38 2232 12232 1.14 1503
Huron 2 2,200 11.75  17/06/2008 17/06/2008 15/12/2009 98.98 98.98 -0.02 -0.07 12.75 / 13.82 0.28 735
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 101.50 101.50 - -0.48 -0.90 242 1871 0.96 237
Hadpue 2 1,000 1020 18/06/2008 18/06/2008 16/12/2009 99.89 99.20 0.00 -0.21 -0.01 212 /11.89 0.29 553
O3HA 500 1050  10/06/2008 09/12/2008 08/12/2009 99.25 99.25 0.00 0.00 0.00 531 /1179 0.70 535
OM3 4 900 28/02/2008 - 26/02/2009 80.00 80.00 - -9.40 -9.40 24.48 | 24.48 0.82 1699
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 100.85 80.00 -10.27 -10.27 -10.38 7.35 1 16.74 1.30 992
MexaTskMpomMApmaTypa 500 1250  14/05/2008 12/11/2008 11/11/2009 99.66 99.66 0.00 -0.73 -0.04 570 / 13.35 0.62 684
MeHonnake 1,500 1125  19/06/2008 19/06/2008 17/12/2009 99.30 99.30 0.09 0.14 247 | 13.82 0.29 734
nv3 1,200 960  22/04/2008 21/07/2009 99.60 98.80 -0.20 0.40 351 /351 1.32 -269
MpomTpakTop 1 1,500 920  03/07/2008 - 03/07/2008 100.00 100.00 0.00 -0.07 -0.05 9.35 /9.35 0.34 310
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 100.90 100.90 - -0.10 -0.35 4.91 /1039 1.38 395
MpoToH GuHaHe 1,000 850  17/06/2008 16/12/2008 12/06/2012 100.20 100.20 -0.02 -0.02 -0.02 1.62 /839 0.74 210
POCCKAT 1,200 1030 23/07/2008 21/01/2009 21/07/2010 98.14 98.14 0.00 0.14 0.62 4.95 | 12.87 0.79 635
PoctBepron 800 27/05/2008 26/05/2009 100.00 100.00 0.03 0.03 0.10 0.00 /0.00 1.26 -617
Pbi6uHCKKaBens 1,000 10.75  04/03/2008 28/02/2012 99.90 99.90 0.00 -0.20 -0.10 012 /0.12 3.92 768
CanasatCrexro 1 750 1160 25/03/2008 25/03/2008 98.50 98.50 -1.55 -1.55 -2.10 30.36 / 30.36 0.07 2233
CanasatCrexro 2 1,200 1050 30/04/2008 28/10/2009 98.50 98.50 -0.50 -0.50 -0.50 11.81 / 11.81 1.38 530
CatypH HMO 1 1,500 10.50 23/03/2008 23/03/2008 99.90 99.90 0.00 -0.10 -5.25 11.75 1 11.75 0.08 540
CatypH HMO 2 2,000 9.25 21/03/2008 - 20/09/2011 99.85 99.85 -0.05 -0.05 0.20 0.26 /0.26 3.42 -599
CatypH HMO 3 3,500 8.75 07/06/2008 06/12/2008 06/06/2014 98.80 98.00 -0.59 0.00 0.20 142 11116 0.70 470
Cesepcranb AsTo 1 1,500 8.00 24107/2008 - 21/01/2010 99.70 97.00 -1.45 -1.45 -2.15 9.15 /9.15 1.67 275
Cesepcranb AsTo 2 3,000 7.70 23/07/2008 21/07/2010 17/07/2013 92.56 92.56 0.00 -4.69 -5.24 5.38 /11.62 2.00 511
CeBkabenb 2 1,000 1.00 - 28/11/2008 100.00 100.00 150 1.50 0.00 -/ -

CeBkabenb 3 1,500 11.25 01/04/2008 27/03/2012 99.65 99.65 0.00 0.45 -0.35 11.85 / - 2.94 524
Cubupckmit LieMeRT 800 9.70 12/06/2008 - 12/06/2008 99.00 99.00 0.00 -0.10 -1.00 13.40 / 13.40 0.27 695
Cubyp 1,500 7.70 08/05/2008 05/11/2009 01/11/2012 99.11 99.11 0.00 -0.40 3.16 / 843 1.48 207
CHX3 1,000 12.00 01/04/2008 29/09/2009 97.45 97.00 0.03 -0.18 14.45 | 14.45 1.26 779
COK-AsToKOMN. 1,100 12.00 2410412008 - 24]04/2008 100.19 100.19 - 0.01 0.19 10.96 / 10.96 0.16 465
TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 99.30 99.10 -0.05 -0.05 1.35 222 11015 0.49 384
B3 1,000 9.25 20/06/2008 20/06/2008 18/06/2010 99.90 99.30 0.10 0.10 -0.40 152 /10.70 0.30 440
TeHsop 500 12.20 20/05/2008 20/05/2008 17/11/2009 99.50 99.50 0.70 1.00 2.05 / 14.61 0.22 810
TepHa 1 500 17/06/2008 16/12/2008 100.50 100.50 150 1.50 1.50 -0.60 /-0.60 0.83 -673
TepHa 2 1,500 12.00 09/05/2008 - 04/11/2011 99.57 99.57 0.07 0.07 2.53 /253 3.25 -374
TexHoHukonb 1 1,500 10.00 14/05/2008 14]05/2008 11/11/2009 99.50 99.50 0.00 0.17 1.65 / 12.47 021 608
TexHoHukonb 2 3,000 9.70 13/03/2008 10/09/2009 07/03/2012 96.00 96.00 0.00 -0.40 -0.68 5.13 / 13.00 1.26 643
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MpombiwneHHOoCMb

TpancMaw 2 4,000 8.60  14/08/2008 1210212009 10/02/2011 92.43 92.43 0.00 -1.22 -6.87 5.89 / 18.06 0.81 1117
YMMO 2 4,000 950  19/06/2008 19/06/2008 17/12/2009 100.00 100.00 0.00 0.00 0.20 1.74 | 9.65 0.30 339
YHUKYM 1,000 1350  17/06/2008 16/12/2008 15/12/2009 99.30 99.30 0.00 -0.18 4.29 6.81 / 14.88 0.69 825
Ypansarox3asop 1 2,000 940  01/04/2008 - 30/09/2008 95.11 95.11 -5.23 -5.30 18.98 / 18.98 0.49 1209
YpansaroH3asos 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.11 100.11 - -0.09 -0.24 040 /9.14 0.11 311
YpanXumMnact 500 1350  25/04/2008 25/07/2008 21/01/2011 99.98 99.98 0.00 0.00 0.00 2.05 / 14.22

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 98.50 97.00 -0.75 -0.75 -0.63 505 /9.72 1.68 330
OMATIbSIHC 2,000 10.00  11/07/2008 - 08/07/2011 99.90 99.50 -0.35 -0.20 0.21 10.35 / 10.35 2.65 389
OHepromal 700 1150  27/05/2008 27/05/2008 22/11/2011 100.25 100.25 0.25 0.50 0.76 / 10.65 0.24 436
OHeprocbep. pecypes 128 17.00  22/07/2008 18/01/2011 99.90 99.80 0.85 0.85 0.15 15.09 / - 211 872
TenekoMMmyHukayuu, medua, mpaHcnopm

Aud 1,500 14.00  18/06/2008 - 17/06/2009 101.55 100.51 - 0.54 0.85 1351 / 1351 1.09 692
AK Cubups 2,300 1070 22/07/2008 20/01/2009 17/07/2012 98.70 98.70 0.00 0.70 0.70 2.66 / 12.59 0.79 609
Axpren 200 12.00  18/07/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 0.00 3.80 /13.11 0.39 667
BonraTenexom 2 3,000 820  03/06/2008 02/12/2008 30/11/2010 100.00 100.00 -0.25 -0.35 2.38 /834 071 206
BonraTenexom 3 2,300 850  03/06/2008 - 30/11/2010 100.75 100.75 -0.05 -0.64 8.35 /- 230 184
BonraTenexom 4 3,000 799  11/03/2008 08/09/2009 03/09/2013 100.25 100.25 759 -0.45 0.25 2.31/8.05 1.34 171
Danscesiab 2 2,000 885  04/06/2008 02/06/2010 30/05/2012 101.00 100.20 -1.21 -1.70 4.84 /873 1.92 234
Danscesiab 3 1,500 8.60  04/06/2008 - 03/06/2009 101.05 99.90 - -0.33 -0.12 8.35 /- 1.14 185
OBTT 1,000 10.75  05/08/2008 03/02/2009 03/08/2010 98.75 98.35 -0.14 0.05 -0.32 504 /12.77 0.83 625
UcTnaitn 2 3,000 11.00  22/05/2008 - 22/05/2008 100.02 100.02 -0.38 -0.38 -0.28 11.06 / 11.06 0.23 475
K[ Aeua duHaHc 1,000 13.00  23/04/2008 23/04/2008 21/04/2010 100.10 100.10 0.00 0.08 0.00 7.33 /1250 0.15 612
MITC 4 1,500 710  23/04/2008 22/04/2009 99.95 95.00 -1.54 2.22 -2.47 9.63 /9.63 1.04 325
MITC5 1,500 7.10 271/05/2008 25/05/2010 99.90 99.90 0.00 -0.01 -0.07 0.89 /0.89 217 -459
MeradhoH 3 3,000 9.25 15/04/2008 15/04/2008 100.40 100.40 0.00 -0.02 -0.01 6.54 / - 0.14 45
MMK TpaHcuHaHe 650 11.50 10/07/2008 10/07/2008 99.50 98.40 - -0.05 -0.45 1481 / 14.81 0.34 826
PX0 3 4,000 8.33 04/06/2008 02/12/2009 101.90 101.90 0.00 -0.40 -1.05 730 /- 1.56 97
PX0 5 10,000 6.67 24107/2008 22/01/2009 99.85 99.85 0.00 -0.05 -0.50 6.95 / - 0.85 69
PXI 6 10,000 7.35 14/05/2008 10/11/2010 96.87 96.87 - -3.28 -4.33 8.84 /- 227 246
PXO 7 5,000 7.55 14/05/2008 07/11/2012 101.75 101.75 0.00 0.00 -1.35 723 /- 3.72 79
Cesepo-3anapHbiit Tenexkom 3 3,000 9.25 28/02/2008 24]02/2011 100.15 100.15 0.00 -0.05 -0.17 0.02 /0.02 2.95 -365
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 13/03/2008 08/12/2011 100.00 100.00 4,01 -0.60 -0.65 835 /- 3.01 195
CubupbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 100.29 100.29 0.00 -0.16 -0.28 756 /- 0.17 143
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 100.15 99.85 0.15 0.15 -0.25 1.80 / 7.98 0.52 176
CubupbTenekom 7 2,000 8.65 21/05/2008 - 20/05/2009 103.60 103.60 3.10 2.60 5.69 / - 112 -56
Cmaptc 3 1,000 14.10 01/04/2008 30/09/2008 29/09/2009 99.65 99.65 -0.05 0.49 5.81 /15.18 0.50 858
TpaHcaapo 2,500 10.66 07/08/2008 05/02/2009 98.00 98.00 0.00 -0.07 -0.34 13.34 1 13.34 0.83 678
YPCWN5 2,000 9.19 17/04/2008 - 17/04/2008 100.29 100.29 0.14 -0.21 730 /- 0.15 119
YPCW 6 2,000 8.20 22/05/2008 20/11/2008 17/11/2011 100.14 99.95 - -0.19 -0.46 1.68 /8.27 0.68 201
YPCN7 3,000 8.40 18/03/2008 17/03/2009 13/03/2012 93.10 93.10 0.00 -1.25 -1.25 4.26 | 16.24 0.87 948
Yerb-Nyra 600 9.90 15/05/2008 11/02/2010 100.00 100.00 0.00 -1.50 0.66 10.27 / - 1.65 382
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TenekoMMmyHukayuu, medua, mpaHcnopm

LlexTp. Tenerpach 3 700 9.75  02/04/2008 01/04/2009 100.60 99.50 0.05 0.05 -0.52 10.05 / - 0.96 365
Liexprenexom 4 7,000 13.80  20/08/2008 - 21/08/2009 105.21 105.21 -3.33 -3.89 10.23 / 10.23 1.28 382
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 99.75 99.75 0.00 -0.44 -0.35 1.33 /875 047 251
JifproHuoH 1,500 1250  13/05/2008 10/11/2009 94.92 94.92 0.92 0.42 15.42 | 15.42 1.08 967
lOxTerekom 3 3,500 900  09/04/2008 10/10/2009 101.35 99.10 - 057 0.07 8.41 / 841 141 206
IOxTerekom 4 5,000 10.00  12/03/2008 - 09/12/2009 101.41 101.41 0.00 -0.07 -0.53 9.46 / - 1.50 272
lOxTerekoM 5 2,000 755 04/06/2008 02/06/2010 30/05/2012 87.01 87.01 0.00 -10.14 -10.59 8.14 | 14.94 1.82 823
10T3iip 2 1,000 995  11/03/2008 - 10/03/2009 100.00 100.00 0.10 0.13 10.32 / 10.32 0.90 392
10T3iip 3 2,000 1040  17/06/2008 16/12/2008 14/12/2010 99.30 98.00 0.49 0.25 3.68 / 12.50 0.71 602
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/03/2008 30/06/2008 100.65 100.65 - 0.67 0.67 6.29 /6.29 0.33 15
AgTobaH WHesct 250 13.00  25/03/2008 - 23/09/2008 99.89 99.89 0.00 -0.01 -0.10 13.84 / 13.84 0.50 732
AToBa3baHk 800 1195  04/04/2008 04/04/2008 02/04/2010 99.70 99.70 0.00 0.30 0.70 0.83 / 15.19 0.11 863
AVXK KO 1,000 900  26/02/2008 23/08/2011 96.50 96.50 0.00 0.00 -7.38 1047 / - 2.66 428
AVKK 2 1,500 11.00  01/08/2008 01/02/2010 108.00 108.00 1.20 1.20 0.10 6.67 /- 1.69 36
AVXKK 3 2,250 940  15/04/2008 15/10/2010 102.75 102.75 0.00 0.00 -0.25 849 /- 2.18

AVXKK 4 900 870  01/05/2008 01/02/2012 101.51 101.51 0.00 -2.99 -2.99 851 /- 311 206
AVXKK 5 2,200 735  15/04/2008 15/10/2012 95.45 95.45 0.00 -2.30 -3.85 882 /- 3.62 249
AVKK 6 2,500 740 15/04/2008 15/07/2014 9551 95.51 0.00 -2.34 -5.13 857 /- 4.68 220
AVKK 7 4,000 768 15/04/2008 15/07/2016 96.49 96.49 0.00 0.04 -2.57 852 /- 5.69 208
AVXKK 8 5,000 763 15/03/2008 15/06/2018 96.00 96.00 0.00 -0.50 -3.05 8.46 / - 6.51 215
AVKK 9 5,000 749 15/05/2008 15/02/2017 95.00 95.00 0.00 -1.90 -4.25 854 /- 6.03 218
AK Bapc 2 1,500 800  24/07/2008 - 22/01/2009 99.20 99.20 -0.05 0.09 9.11 /9.1 0.83 277
AkunbaHk 600 11.60 24/04/2008 24/04/2008 23/04/2009 99.70 99.25 - 0.17 0.17 2.22 11499 0.15 845
Anbeha baHk 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 0.37 /1 6.82 0.11 68
Bank Poccus 1,500 9.00 19/07/2008 19/07/2008 21/07/2010 99.50 99.25 0.07 0.07 0.28 1.83 /10.83 0.37 442
Bank CaHkT-TMeTep6ypr 1,000 9.00 19/03/2008 19/06/2008 22/06/2009 99.95 99.95 0.00 -0.04 -0.05 2.29 1945 0.30 315
Bre 500 11.50 15/05/2008 12/02/2009 97.00 97.00 - -1.60 -1.00 15.69 / 15.69 0.81 897
BEPP 575 10.00 07/04/2008 11/10/2009 104.56 104.36 -0.08 -0.08 -0.04 7.28 1728 1.42

Boapoxaerue 3,000 8.95 05/03/2008 03/03/2010 99.75 99.75 0.00 0.05 -0.05 9.29 /- 1.67 288
BocTouHbIi Okcnpece 1,500 10.30 19/03/2008 - 17/03/2010 100.10 100.10 0.00 0.00 1.07 0.33 /0.33 1.97 275
BTE 24 6,000 8.20 09/04/2008 08/10/2008 05/10/2011 100.03 100.03 0.00 -0.17 -0.61 1.46 /829 0.57 204
BTb 4 5,000 6.30 20/03/2008 - 19/03/2009 99.90 99.90 0.00 -0.09 -0.10 0.56 / 0.56 1.04 145
BTB 5 15,000 5.90 24/04/2008 25/04/2008 17/10/2013 99.83 99.83 0.00 -0.07 0.04 6.07 /7.03 0.17 89
BTE 6 15,000 5.75 16/04/2008 16/07/2008 06/07/2016 99.13 99.13 0.00 -0.32 -0.11 0.39 /820 0.37 200
a3baHk 750 10.50 20/05/2008 04/04/2008 25/11/2008 99.80 99.80 0.00 0.30 0.70 11.01 / 12.50 0.11 611
l"asnpombaHk 1 5,000 7.10 31/07/2008 27/01/2011 97.10 97.10 -1.10 -0.65 -1.20 8.40 / - 248 204
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 4.52 20
I'no6akc 2,000 11.00 13/03/2008 15/03/2010 100.00 99.95 0.02 0.07 0.28 9.81 /981 1.67 340
[Jenbta Kpeaut 1 1,500 7.09 03/06/2008 - 01/12/2009 100.50 100.50 0.00 0.00 0.00 6.89 / - 157 58
[Jenbta Kpeaut 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 0.37 /1 6.82 0.11 68
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EspoKommepy 1 1,000 1200 20/06/2008 19/12/2008 18/12/2009 98.00 98.00 050 0.50 1.65 6.92 / 15.12 0.70 847
EspoKommepy 2 3,000 949  12/06/2008 12/06/2008 10/06/2010 98.62 98.62 0.00 0.00 112 1.92 / 1457 0.27 805
EspoKommepy 3 3,000 949 12/06/2008 12/06/2008 10/06/2010 98.62 98.62 0.00 0.00 112 1.92 / 1457 0.27 805
XunCoulinotexa 1 600 700 24/04/2008 - 22/10/2009 99.95 99.95 0.00 0.00 0.00 7.15 /715 147 84
KunCouVinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 100.00 99.80 0.30 0.30 0.38 085 /1177 0.14 543
Kundunaxc 500 1050  21/03/2008 19/12/2008 100.00 100.00 0.00 0.00 0.00 1091 / 10.91 0.72 451
3eHuT 2 2,000 839  17/08/2008 - 16/02/2009 99.45 99.45 -0.05 -0.29 9.18 / - 0.89 282
3enuT 3 3,000 950  14/05/2008 14/05/2008 09/11/2011 100.30 100.30 - -0.05 -0.10 051 /822 0.21 203
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 100.05 99.95 -0.05 0.00 0.00 0.46 / 8.16 0.11 196
WusecTToprbark 2 350 1025 15/04/2008 14/10/2008 100.10 100.10 0.00 0.00 0.00 10.30 / 10.30 0.57 396
Keap 2 1,000 1115 18/03/2008 - 15/09/2009 100.10 100.10 - -0.12 -0.09 0.46 / 0.46 152 378
Kut duHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 94.80 94.80 0.00 -5.20 -5.15 562 / 20.95 0.46 1389
KMB 2 3,400 7.75  04/06/2008 03/12/2008 30/11/2011 99.50 99.20 4.95 -0.10 0.15 1.84 /878 0.71 248
Kpeawt Espona 3 3,500 7.94  06/08/2008 06/08/2008 03/02/2010 98.20 98.20 0.00 0.00 -1.00 2.88 / 12.42 0.41 601
TNokoBark 2 500 10.65 - 22/04/2008 99.90 99.90 0.00 0.00 -0.15 - - -

Macrep6atk 2 1,000 1150  23/05/2008 23/05/2008 100.00 100.00 - -0.30 -0.04 11.66 / 11.66 0.23 532
Macrep6ark 3 1,200 1150  04/06/2008 - 30/11/2011 100.00 100.00 0.00 0.00 0.00 11.82 /11.82 2.77 526
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 99.80 99.80 0.00 -0.20 0.00 3.46 /9.01 055 273
Megsenb 750 12.80  05/03/2008 03/09/2008 01/09/2010 99.00 99.00 0.00 -0.50 -0.30 3.25 / 1559 0.45 897
MVA 1 2,200 10.00 - 04/04/2008 20/09/2012 104.00 104.00 0.00 -1.00 -1.00 - - -

MVIA 2 1,000 860  09/05/2008 - 09/08/2008 99.25 99.25 -0.80 -0.25 10.65 / 10.65 0.42

MVA 3 1,500 795  28/02/2008 26/02/2009 23/02/2012 99.70 99.70 0.00 -0.12 2.18 /852 0.90 219
MKG 2 1,000 1150 05/06/2008 - 04/06/2009 100.50 99.50 - 0.10 -0.20 11.80 / 11.80 1.09 530
MKB 3 2,000 9.50 18/06/2008 17/12/2008 16/06/2010 98.98 98.98 0.00 -1.02 0.03 3.97 /11.08 0.72 467
MJIK ®unanc 550 12.90 240412008 23/07/2009 99.96 95.00 -2.42 -2.42 -2.42 15.74 | 15.74 1.15 900
MMB 2 3,000 7.55 13/08/2008 11/02/2009 98.00 98.00 -2.00 -2.00 -1.90 9.98 /9.98 0.87 359
MOWA 1 1,500 9.00 20/06/2008 2171212010 96.50 86.15 -4.68 -4.68 -5.68 13.75 / 13.75 1.97 700
MOWA 2 3,000 7.99 07/03/2008 07/09/2011 100.00 100.00 0.00 0.00 0.00 8.15 / 8.15 2.30 177
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 87.38 87.38 0.00 -9.52 -9.62 2775 | - 0.61 1655
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 96.49 93.00 217 0.75 -0.81 5.27 [ 14.83 0.91 813
Moc. 3anor. Bank 800 11.65 17/05/2008 17/11/2009 98.50 98.50 0.00 -1.50 -1.45 13.00 / 13.00 1.40 642
MocKommepubark 1 1,000 9.50 04/06/2008 - 10/12/2008 99.98 99.98 0.00 0.00 0.00 971 /971 071 337
MocKommepubatk 2 3,000 8.40 19/08/2008 19/08/2008 15/02/2011 99.80 99.80 0.00 0.00 0.00 1.49 19.01 0.46 276
MocKommepubatk 3 5,000 8.70 18/06/2008 17/06/2009 12/06/2013 96.09 96.09 229 2.29 -0.91 313 /1232 112 580
Homoc 7 3,000 9.25 17/06/2008 17/06/2008 16/06/2009 100.00 100.00 0.00 -0.15 -0.08 9.44 /938 115 329
HOK 1,000 9.80 09/05/2008 09/05/2008 12/05/2009 99.55 99.55 0.00 0.20 0.51 2.14 [ 12.46 0.19 595
OMXK 1,000 9.24 26/02/2008 21/02/2012 100.70 100.70 0.00 0.00 0.00 923 /- 3.02 275
Oprpac6aHk 500 6.00 11/08/2008 10/02/2009 100.10 100.10 0.00 0.00 0.00 5.98 /5.98 0.91 -26
MeTpokommepy 2 3,000 8.50 27102/2008 - 31/08/2009 98.75 98.75 - 0.75 -0.10 9.61 /- 1.28 321
Mpobuatec 5 1,000 8.69 30/04/2008 01/08/2008 29/04/2009 100.05 100.05 0.01 0.01 0.01 8.81 /8.76 1.04 265
MpocesizbbaHk 5 4,500 7.99 22/05/2008 21/05/2009 17/05/2012 97.50 97.50 0.00 -0.25 -2.40 312 /1041 1.08 399
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nenr 1,100 1170 21/04/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 0.00 0.00 4.84 111.98 0.57 556
M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 100.00 100.00 0.00 0.00 0.00 0.76 / 12.56 0.09 618
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 99.58 99.58 0.00 -0.12 0.43 3.05 / 1158 0.46 521
PeHHIc 750 1040 01/04/2008 01/04/2008 30/03/2010 100.10 100.10 0.00 1.00 0.35 0.51 /952 0.10 327
Poc6ak 3,000 789 16/08/2008 15/02/2009 96.69 96.69 0.00 -2.76 -3.21 11.65 / 11.65 0.87 519
PCXB 1 3,000 720 05/03/2008 04/06/2008 99.91 99.91 -0.09 -0.04 -0.21 7731773 0.26 155
PCXEB 2 7,000 785  21/05/2008 - 16/02/2011 98.10 98.10 0.00 0.00 -1.90 8.86 / - 247 248
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 97.95 97.95 0.00 0.00 -1.05 2.01 / 8.66 1.68 228
PCXE 4 10,000 820  09/04/2008 08/10/2008 27/09/2017 99.98 99.98 0.00 -0.12 -0.62 056 / 8.38 057 213
PTK-Nuaukr 4 2,250 880  08/04/2008 08/04/2008 100.00 100.00 0.00 -0.10 -0.10 8.85 / 8.85 0.12 263
PTK-Nuaukr 5 2,250 8.35  14/08/2008 - 12/08/2010 98.50 96.00 -1.15 -1.00 9.86 / 9.86 2.09 394
Pyccxuit CTanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 98.82 98.50 4.99 0.16 0.01 246 1132 0.49 495
Pycckuii CTanaapt 6 6,000 8.15  13/08/2008 11/02/2009 09/02/2011 97.67 94.60 - -1.37 0.14 4.23 1 12.85 0.86 632
Pycckuii Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 94.64 94.64 0.00 -5.11 -5.21 179 / 92.15 0.05 7136
Pycckuii CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 98.50 98.50 0.00 0.50 0.68 1.73 1 10.92 0.58 455
Pyc®anaHchbank 1 1,500 765  03/06/2008 02/12/2008 92.93 92.93 0.00 -8.22 -8.22 18.43 / - 0.65 1153
Pyc®ataHcbaHk 2 1,500 750  03/06/2008 02/12/2008 90.42 90.42 0.00 -8.33 -8.33 2250 / - 0.62 1524
Pyc®ataHcbaHk 4 4,000 7.74  15/08/2008 1210212010 96.50 96.50 -0.30 -0.30 -1.50 9.96 / - 1.70 352
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 98.11 98.11 - -0.38 -0.19 12.26 | 12.26 0.90 575
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 98.95 98.95 0.00 0.49 0.60 10.34 / 12.05 0.43 567
CastabbaHk 2,000 890  24/04/2008 23/04/2009 21/04/2011 96.55 96.55 -0.45 -0.08 -0.70 4.70 / 12.65 0.99 612
CesepHas Kasqa 1,000 10.75  03/04/2008 02/10/2008 01/10/2009 100.09 100.09 0.10 0.09 10.00 / 10.42 054 406
CnaslHeBcTBaHk 2 900 950  28/04/2008 27/10/2008 100.00 100.00 0.00 0.00 0.00 9.68 / 9.68 0.60 337
CobuHbaHk 2,000 11.00 14/05/2008 - 13/05/2009 100.00 100.00 0.00 0.00 11.27 /1 11.27 1.03 481
ConupapHocTb 1 1,000 14.00 04/03/2008 03/06/2008 01/12/2009 99.50 96.12 -1.73 -1.70 3.62 / 24.00 0.24 1670
ConupapHocTb 2 950 10.70 20/04/2008 22/04/2008 20/04/2010 98.87 97.01 5.84 -0.27 3.29 312 [ 25.42 0.14 1801
Coto3 1 1,000 9.25 2410412008 04/04/2008 24]04/2008 100.05 100.05 - -0.05 -0.10 923 /911 0.16 301
Coto3 2 2,000 8.37 04/04/2008 - 05/10/2009 100.30 100.30 0.00 -0.05 -0.05 832 /- 1.39 197
CnpyT Baxk 2 1,000 10.74 06/03/2008 05/06/2008 31/05/2012 99.60 99.60 0.00 0.15 0.65 0.84 /12.71 0.25 631
CTWH 300 15.50 01/04/2008 01/04/2008 100.00 100.00 - 0.70 -0.20 15.61 / 15.61 0.10 902
CynocTpoutenbHblit Bank 1 1,500 9.85 03/07/2008 - 02/07/2009 98.65 97.50 4.63 1.49 -0.44 11.72 1 11.72 1.16 523
CynocTpoutenbHblit bank 2 1,000 9.50 13/06/2008 13/06/2008 11/06/2010 99.80 99.80 0.80 0.80 0.60 1.40 1 10.33 0.28 405
TathHK 500 11.00 #N/AN Ap 06/02/2008 - - - #N/ANA. [ #NIANA. |-

Tat®oHg 3 1,500 11.75 20/05/2008 19/05/2009 99.95 99.95 0.00 -0.35 -0.23 12.29 /1 12.29 1.05 581
TK duHaHc 1,000 10.50 20/03/2008 - 18/09/2008 100.00 100.00 0.00 0.00 -0.10 10.74 1 10.74 0.50 440
TpaHcKanutan 800 9.20 27102/2008 29/05/2008 01/06/2009 98.70 98.70 0.00 0.00 -1.30 3.05 / 14.93 0.23 850
TpaHcKpeantbatk 1 3,000 7.29 17/06/2008 - 15/06/2010 96.40 96.40 0.00 -0.10 -0.45 9.24 [ - 1.96 284
TpaHcKpeantbak 2 3,000 7.28 17/06/2008 16/06/2009 12/06/2012 98.00 98.00 0.00 0.01 -0.24 2.84 1910 1.16 274
TpaHcOuHaHe 1 3,000 10.50 25/03/2008 - 25/09/2009 100.00 100.00 0.00 0.00 0.00 1092 / - 132 448
TpaHcOuHaHe 2 1,500 10.50 15/08/2008 15/08/2008 10/08/2012 100.00 100.00 0.00 0.00 0.00 117 /1 10.77 0.44 444
TypaHanem 3,000 7.75 08/04/2008 06/10/2009 100.13 100.13 0.00 0.00 0.00 7.80 /7.80 141 147
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YBPP 2 1,000 1025 03/04/2008 02/07/2009 98.88 98.40 0.29 0.77 11.82 / 11.82 1.14
YpanfluaunrLientp 1,000 10.00  23/04/2008 28/10/2009 97.48 93.44 -3.54 -3.54 13.48 / 13.48 1.38
YPCA1 1,500 765  24/04/2008 24/04/2008 99.75 99.75 0.00 0.60 9.39 /9.39 0.16
YPCA 2 1,500 760  14/03/2008 12/12/2008 97.30 97.30 0.00 -0.20 -0.35 11.60 / 11.60 0.70
YPCA 3 3,000 960  05/06/2008 04/06/2009 98.11 98.11 - 0.11 061 1150 / - 1.09
YPCA5 3,000 10.05  22/04/2008 18/10/2011 95.00 95.00 0.00 -0.51 -0.50 1211 /- 271
OuHaHcBuaHecT pynn 3,000 10.00  07/07/2008 - 05/07/2010 100.00 100.00 0.00 0.00 0.00 10.24 / - 1.95
XKo 2 3,000 925  13/05/2008 12/05/2009 11/05/2010 96.75 96.75 0.25 0.05 6.98 / 12.52 1.03
XKo 3 3,000 945  20/03/2008 18/09/2008 16/09/2010 100.00 100.00 0.00 0.90 1.20 219 /9.78 0.51
XKo 4 3,000 995  16/04/2008 15/10/2008 12/10/2011 99.30 99.30 0.30 045 2.05 /1153 0.57
XMITK OtkpbiTve 200 11.00  13/05/2008 - 11/11/2008 100.00 99.00 0.01 0.01 0.00 1225 / - 0.63
LienpWHsectBank 2 1,500 10.00  11/05/2008 11/05/2008 11/11/2009 99.05 99.05 -0.20 -0.24 187 / 14.81 0.19
JKenoBank 1,000 1150 25/03/2008 24/06/2008 29/12/2009 100.60 99.85 0.32 031 2.04 | 11.24 0.31
3nemeHT JIauHr 600 1250  26/03/2008 26/03/2008 24/03/2010 99.99 99.00 0.50 0.50 -0.16 0.82 /18.97 0.09
Onemre 200 #N/AN Ap 08/02/2008 - - - - - #NIANA. | #NIANA. |-
IOHvacTpym Gak 1 1,000 19/08/2008 - 1710212009 100.05 100.05 0.00 0.05 0.55 -0.05 / -0.05 1.00
IOHvacTpym Gak 2 1,500 1090  17/04/2008 17/10/2008 19/04/2010 99.00 99.00 0.00 -0.47 1.20 3.93 / 12.86 0.56
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 98.30 90.00 -0.85 -0.85 0.15 4.63 | 1852 0.73
ArpoxonauHr 1,000 1275 18/04/2008 - 24/07/2009 99.32 99.32 0.00 -0.32 -0.13 13.95 / 13.95 115
AnapywkuH 2 1,000 1230 28/05/2008 25/11/2009 23/11/2011 96.80 96.80 0.00 0.60 -1.21 7.28  14.90 1.39
Antan 150 14.00  01/07/2008 30/06/2009 96.00 94.00 -1.00 -1.00 -0.08 19.10 / 19.10 1.07
BanTumop 3 800 12.00  15/05/2008 - 15/05/2008 99.90 99.90 - 0.03 0.40 12.63 / 12.63 0.21
BopoauHo 2,500 10.50 18/06/2008 18/06/2008 16/12/2009 99.40 99.40 14.67 -0.62 0.40 2.26 [ 12.70 0.29
BB[ 2 3,000 9.00 18/06/2008 - 15/12/2010 100.00 100.00 0.00 -1.75 -2.28 9.19 /- 2.30
Boxckas TekcTunbHas 1,000 14.00 20/06/2008 19/12/2008 18/12/2009 98.50 98.00 - -0.10 -0.19 7.77 116.92 0.68
Bonwwe6Hblit kpait 500 1.00 03/06/2008 02/12/2008 99.50 99.50 0.00 0.00 0.00 1.65 / 1.65 0.77
BocTok-Cepauc 1,500 10.99 13/03/2008 - 10/09/2009 100.15 100.00 0.13 0.09 1.08 0.38 /0.38 147
[biMoB 800 10.99 02/05/2008 02/05/2008 30/10/2009 100.30 99.80 -0.05 -0.10 0.00 1.26 /10.83 0.18
3aBogb! Mpocc 1,000 12.50 17/07/2008 17/04/2008 22/04/2010 100.15 100.15 0.00 0.25 0.90 2.30 /11.23 0.14
3epHoBas koM. Hacriowwa 1,000 12.50 20/06/2008 20/06/2008 18/12/2009 99.85 99.85 0.00 0.00 -0.10 240 [ 13.25 0.29
WHTypuct 1,000 9.00 23/04/2008 - 21/04/2010 99.75 99.75 0.00 -0.25 -0.32 9.33 /- 1.79
Kapart 2 500 15.00 24/06/2008 24/06/2008 22/12/2009 100.60 100.60 0.00 -0.15 0.59 252 [ 13.42 0.30
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 100.22 100.22 0.27 0.32 1.67 0.15 / 0.15 0.98
Konautep Kypck 750 11.44 05/03/2008 04/06/2008 02/06/2010 99.65 99.65 0.00 0.15 0.32 1.63 /13.29 0.25
KpacHbiin boraTbipb 2,000 14/08/2008 - 11/02/2010 100.00 100.00 0.00 0.00 0.00 0.00 / 0.00 1.98
Maxees 600 12.30 03/06/2008 03/06/2008 01/06/2010 98.97 98.70 0.34 -0.07 134 210 /1711 0.24
MenbH. komB. B COKIMbH. 1,000 4.00 28/02/2008 - 26/02/2009 99.60 99.60 - 0.00 0.00 0.48 /0.48 1.00
Mupatopr ®uHaHc 2,500 11.25 07/08/2008 07/08/2008 02/08/2012 99.50 99.50 0.14 0.14 0.70 1.32 1 12.75 041
Mutnena ®ya 1,000 15.00 20/05/2008 17/02/2009 16/02/2010 100.00 99.00 -0.50 -0.50 -0.25 8.31 /16.48 0.81
MKX 2 1,000 12.90 26/02/2008 25/08/2009 98.99 98.99 0.00 -0.38 0.19 0.82 /0.82 141
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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
lleekass u nuwyeeas npomMblWAEHHOCMb

HoBble Yepemywwkm 2 300 1130 22/04/2008 22/04/2008 99.99 99.99 0.00 0.00 -0.01 11.80 / 11.80 0.15 544
HyTpuHBeCTXOoNauHr 1,200 950  11/03/2008 09/06/2009 99.50 99.50 0.00 0.10 -1.92 2.67 | 2.67 122 -352
OCT 2 1,000 1250  08/05/2008 08/05/2008 99.75 99.75 - -0.24 0.25 13.94 / 13.94 0.19 746
Orev. lekapcea 2 1,300 500  19/08/2008 - 17/02/2009 99.80 99.80 0.80 0.80 0.80 528 / 5.28 0.93 -95
OX3 900 1250 21/05/2008 21/05/2008 18/11/2009 100.01 100.01 0.00 0.00 -4.99 1.82 / 13.05 0.22 663
OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 99.20 99.20 0.00 0.40 -0.15 1017 / - 0.51 -27
MapHac 2 1,000 10.80  21/02/2008 19/11/2009 17/11/2011 95.00 95.00 0.00 0.00 -1.00 7.10 / 14.84 1.37 815
MnT 2 1,500 1.00  24/03/2008 - 23/03/2009 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 1.07 -516
Py6ex-Tontoc Pervion 1,000 1200  03/06/2008 02/12/2008 01/06/2010 9953 99.53 -0.45 -0.45 -0.45 452 1 12.99 0.67 648
PyceKuii TexcTumb 2 1,000 1275 06/03/2008 05/03/2009 97.55 97.55 -0.45 -0.75 15.97 / 15.97 057 1059
Pycoxuit TexkcTunb 3 1,200 1450  22/04/2008 - 20/10/2009 98.00 98.00 - 0.01 -0.29 16.50 / 16.50 1.26 969
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 95.67 95.67 0.00 -0.72 -0.28 3.13 /2125 0.48 1417
CaH WTep6pio 2 4,000 800  14/08/2008 - 13/08/2009 99.05 99.05 0.00 0.00 0.00 8.89 /- 131 252
CuHeprus 1 1,000 11.00  23/04/2008 23/04/2008 2210412009 100.10 100.05 - -0.04 0.17 157 / 10.63 0.16 434
CuHeprus 2 2,000 1070 24/07/2008 22/01/2009 22/07/2010 98.10 98.10 0.10 0.10 -0.20 514 / 13.34 0.79 679
CUTpOHHKC 3,000 10.00  25/03/2008 24/03/2009 21/09/2010 99.60 99.30 3.26 253 4.64 | 10.80 0.92 437
Cnaprak T[ 500 1300  #N/ANAp 23/01/2008 - - - #NIANA. | #NJANA. |-

Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 98.50 98.50 0.00 150 1.00 11.89 / 11.89 0.87 541
Xne63asog Ne28 2 75 12.00  11/03/2008 - 09/12/2008 100.00 100.00 0.00 0.00 0.00 1254 | - 0.68 605
Yepku3oso 2,000 885  03/06/2008 02/06/2009 31/05/2011 92.39 92.39 - 711 -7.61 6.38 / 16.20 1.05 944
OpKOH NpoayKT 1,200 11.40  13/03/2008 - 10/09/2009 99.95 99.50 5.16 -0.19 -0.22 062 /0.62 1.47 975
J0KO 2 1,500 1200  25/07/2008 23/01/2009 22/01/2010 100.00 98.10 9.14 -0.90 -0.95 6.59 / 13.53 0.80 696
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 98.95 96.00 0.23 -1.39 5.35 / 11.90 1.28 539
Topeoens

7 KOHTWHEHT 2 7,000 7.80 19/06/2008 17/06/2010 14/06/2012 97.25 97.25 0.00 -0.75 -0.75 5.19 /9.34 1.96 294
X5 ®uHaHe 9,000 7.60 08/07/2008 06/07/2010 01/07/2014 98.00 98.00 -0.11 0.00 0.40 3411873 2.02 235
Astomnp 1 1,000 1.00 04/03/2008 - 01/09/2009 100.00 100.00 - 0.00 0.00 1.00 / 1.00 1.50 -518
AstomMmMp 2 2,000 10.75 25/06/2008 24/12/2008 23/06/2010 98.30 98.30 0.00 -0.42 0.50 484 /1331 0.72 678
Asbyka Bkyca 1,000 11.50 22/04/2008 22/07/2008 21/07/2009 100.00 99.65 -0.12 0.17 -0.18 12.15 | 25.77 0.33 1827
AnmasHbii [lom Ipaiic 300 13.50 12/06/2008 11/12/2008 07/06/2012 100.50 100.50 0.00 0.00 0.00 254 [13.17 0.69 666
ANMA 1,500 10.99 22/02/2008 21/08/2009 97.50 97.50 -0.50 -0.40 13.29 / 13.29 119 670
Anbkop 1,500 9.55 10/06/2008 - 08/12/2009 95.80 95.40 0.11 -0.15 -0.10 12.71 1 12.71 1.48 614
Anteka 36.6 3,000 9.89 01/07/2008 01/07/2008 30/06/2009 98.70 98.70 -0.15 0.10 11.22 / 18.63 031 1181
ApbGar Mpectink 1,500 10.50 20/06/2008 20/06/2008 64.73 64.73 0.00 -20.72 -34.02 299.67 / 299.67 0.08

Atnant M 1,000 11.25 15/05/2008 - 13/11/2008 99.10 98.00 - 0.25 0.65 13.78 / 13.78 0.62 723
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 99.98 99.98 1.33 133 0.93 5.03 /12.33 0.58 588
baxetne 1,000 11.25 21/05/2008 21/05/2008 19/05/2010 99.70 99.70 0.00 0.00 0.00 141 /1272 0.22 632
BenasKomnnexkt Mntoc 500 12.60 24/04/2008 24/04/2008 22/10/2009 98.00 97.55 -0.02 0.78 473 2.73 1 27.52 0.14 1985
Benbiit Pperat 1,000 14.50 13/03/2008 17/12/2009 100.02 99.75 -0.12 -0.12 15.38 / - 1.38 863
Bpa3epc 500 15.00 20/03/2008 25/12/2009 100.20 99.50 -0.45 -0.15 15.96 / 15.96 1.39 918
Bexa WHescT 700 12.75 04/03/2008 02/03/2010 99.95 99.50 -0.22 -0.21 0.42 0.36 /0.36 191 1430
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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
Busat ®uHaHc 1,000 12.00 22/0412008 21/10/2008 20/04/2010 96.00 94.00 0.00 0.00 -0.50 6.48 [ 21.29 0.54 1419
Bukropus 1 1,500 10.40 31/07/2008 29/01/2009 98.00 98.00 0.00 -0.95 -1.08 13.11 /1311 0.81 656
Bukropus 2 1,500 10.89 19/08/2008 - 16/02/2010 88.92 88.92 0.00 -10.08 -10.08 18.52 / - 1.55 1153
l"a3akc 1,000 10.50 19/06/2008 19/06/2008 16/12/2010 98.01 98.01 -1.49 -1.29 -1.71 1.99 /1753 0.28 1080
[a3OHeproceTb 1,500 8.00 25/06/2008 20/06/2012 99.62 99.62 0.00 0.00 0.00 8.27 [ - 3.42 181
[Jletckuit Mup 1,150 8.50 05/06/2008 - 26/05/2015 94.10 93.15 0.43 0.22 -1.47 9.98 / - 4.92 335
[xen-3cp-Cun 1 2,000 9.25 2410412008 23/10/2008 20/10/2011 100.70 97.80 1.00 0.45 0.49 1.97 1 10.66 0.60 430
[Nlnkasi Opxupest 1,000 13.00 10/04/2008 10/07/2008 09/04/2009 100.12 100.12 -0.30 -0.17 4.46 | 13.26 0.33 681
Tnken 3,000 9.25 20/03/2008 17/03/2011 97.00 97.00 5.00 6.98 10.68 / - 2.38 422
[Tvkenc TpenanHr 1,800 20/07/2008 20/07/2009 99.80 99.60 -0.10 -0.10 -0.26 021/021 141 503
[Homoduare 1,000 1250  #NIANAp 14/02/2008 - - #NIANA. | #NIANA. |-

Espocetb 2 3,000 03/06/2008 - 02/06/2009 98.50 98.50 5.50 -1.19 119 /119 127

Ennnas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 98.00 98.00 0.00 0.00 -0.50 358 /14.48 0.55 791
Mmnnosnsa 300 11.25 30/07/2008 30/07/2008 99.20 98.00 -0.60 -0.40 15.13 / 15.13 0.39 855
WHkom-Tapa 2 1,400 12.50 16/05/2008 - 12/02/2010 90.00 90.00 -10.09 -10.20 19.99 / 19.99 1.47 1290
WHkom-TNapa 3 2,000 11.00 14/03/2008 12/06/2009 10/06/2011 98.88 98.88 0.00 0.28 -0.02 5.03 / 12.47 1.08 594
MHmapko 1,000 - 20/06/2008 - 19/12/2008 100.70 100.70 0.00 -0.30 0.45 -0.84 /-0.84 0.84 -697
WHnpom 2 1,000 8.80 17/07/2008 15/01/2009 15/07/2010 99.15 99.15 0.01 -0.50 3.82 /10.03 0.80 365
WHnpom 3 1,300 8.95 21/05/2008 18/05/2011 99.75 99.00 -0.22 -0.47 9.38 /9.38 2.59 297
WckpacodT 2 300 13.30 04/03/2008 - 02/03/2010 101.40 101.40 0.00 1.44 -0.45 12.88 / - 154 629
Kapo 700 12.50 24]06/2008 24]06/2008 22/12/2009 101.00 99.61 - 0.25 0.46 220 /11.78 031 542
Kapycenb ®unanc 3,000 9.75 20/03/2008 18/09/2008 12/09/2013 99.92 99.92 0.00 -0.08 0.06 1.06 /10.11 0.50 380
Komnnekc ®unanc 1,000 12.50 07/08/2008 07/08/2008 04/02/2010 99.00 97.00 -0.49 -0.10 -1.00 4.16 / 17.87 0.40 1110
Koneika 1 1,200 940  18/03/2008 17/06/2008 94.13 94.13 -5.20 -4.76 32.33 /3233 0.24 2405
Koneiika 2 4,000 870  21/05/2008 18/02/2009 15/02/2012 93.39 93.39 0.00 0.00 0.14 4.18 /16.99 0.83 1018
Koneika 3 4,000 980  21/05/2008 20/08/2008 15/02/2012 95.80 95.80 0.00 0.00 0.00 11.59 / 17.88 0.42 1110
NasepHa 1,000 11.00  10/04/2008 08/04/2010 99.50 99.50 0.00 -0.50 113 1157 /1157 1.69 506
TBP WHteppeiia 300 1490  29/05/2008 29/05/2008 26/11/2009 100.00 100.00 0.00 0.50 0.40 2.33 /1519 0.24 863
M. Bugeo 2,000 950  21/05/2008 19/11/2008 18/11/2009 100.00 100.00 0.00 0.00 0.00 4.19 /9.69 0.66 336
Markur 1 2,000 9.34  21/05/2008 19/11/2008 100.25 100.25 0.00 0.00 0.00 915 / - 0.67 284
Markur 2 5,000 820  28/03/2008 23/03/2012 95.50 95.50 0.00 -0.40 -1.32 978 / - 3.12 327
Mapra 1 700 14.84  22/05/2008 22/05/2008 99.55 99.55 -0.05 0.74 1711/ 17.11 0.22 1041
Mapra 2 1,000 1200 04/06/2008 15/05/2008 06/12/2009 99.85 99.85 0.15 085 12.43 / 20.02 0.19 1310
Mapra 3 2,000 13.00  02/08/2008 02/08/2008 02/08/2011 99.49 99.49 0.10 -0.14 2.25 /17.35 0.38 1054
Matpuya 1,200 1200  11/06/2008 10/12/2008 95.38 94.77 -0.18 -1.02 19.67 / 19.67 0.65 1268
MetannCepauc 1,500 1050  28/05/2008 28/05/2008 23/05/2012 99.50 99.00 -0.25 -0.05 0.17 085/ 13.72 0.24 726
MuHHecko 500 1375 12/06/2008 10/12/2009 100.07 99.98 -0.32 -0.48 1417 [ - 1.42 751
MoHeTka 1,000 1250  15/05/2008 15/05/2008 14/05/2009 100.30 100.30 0.00 0.00 1.30 215 /11.28 021 496
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 95.30 95.30 0.00 0.10 0.59 3.67 /16.39 0.61 956
MocO6nT a3 GuHarc 1 1,000 10.75  22/06/2008 21/12/2008 100.15 100.15 0.00 -0.08 10.80 / - 073 440
MocO6nT a3 GuHakHc 2 3,000 925  25/06/2008 24/06/2012 95.79 95.79 0.00 1.49 -0.21 11.04 / - 2.64 438
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Topeoens

Hatyp MpogykT 2 1,000 17/06/2008 - 16/06/2009 99.90 99.90 0.10 0.20 0.30 0.08 / 0.08 1.32 -610
MapketXonn 300 1310 03/04/2008 02/10/2008 01/04/2010 100.18 100.18 0.18 0.18 0.18 13.64 / 13.39 1.63 720
MatepcoH 2,000 10.00  20/03/2008 19/06/2008 17/12/2009 99.70 99.15 0.11 0.33 217 /1231 0.29 593
MuBgOM 1,000 13.00  24/04/2008 23/10/2008 2210412010 99.99 99.99 0.00 0.00 0.00 420 / 13.36 0.57 686
MpoTex 5,000 890  07/05/2008 04/11/2009 02/11/2011 96.90 96.90 - -0.30 1.40 531 /11.22 1.42 474
PKC 1,500 1020 16/04/2008 15/10/2008 15/04/2009 100.00 100.00 0.00 0.00 0.00 137 [ 2.42 0.61 -369
PocuHTep 2 400 10.00  02/04/2008 - 02/07/2008 100.00 99.00 -0.50 -0.50 -0.40 11.89 / 11.89 0.33 552
PocuhTep 3 1,000 10.75  30/05/2008 30/05/2008 26/11/2010 92.71 92.71 0.00 -6.94 -7.29 3.95 / 45.20 0.19 3502
Camoxsan 1,500 11.40  23/04/2008 23/04/2008 21/10/2009 99.90 99.90 0.00 0.40 1.90 1.25 /12.13 0.15 576
CanBeit 1,000 1125 04/06/2008 - 03/12/2008 100.00 99.70 - 0.02 -0.15 11.73 1 11.73 0.68 530
COPYC 1,200 1200  08/05/2008 06/11/2008 05/11/2009 100.05 100.05 0.00 0.04 -0.30 5.19 / 12.46 0.61 601
CINK 1,000 1020 27/05/2008 25/11/2008 25/05/2010 98.00 97.00 0.00 0.00 -1.52 4.80 / 14.17 0.65 760
Cnoptmactep 3,000 880  23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 0.00 3.03 / 8.96 0.67 266
CTonu4Hble FacTpoHOMbI 1,500 860  21/02/2008 21/08/2008 20/08/2009 100.00 100.00 0.00 0.00 0.00 2,94 1878 0.44 254
TexHocuna 2,000 10.00  29/05/2008 29/05/2008 26/05/2011 99.30 98.80 0.05 0.25 0.05 1.14 1 13.99 0.24 751
TOAN 2,000 1200  12/06/2008 12/06/2008 10/12/2009 96.50 96.50 - -0.04 0.50 419 | 2558 0.25 1812
Ton-Knura 1 700 07/08/2008 - 05/02/2009 87.99 87.99 -2.01 -2.01 -5.97 14.23 / 14.23 0.84 761
Ton-Knura 2 1,500 1051 12/06/2008 11/12/2008 09/12/2010 98.69 98.01 035 0.35 0.05 3.80 / 13.07 0.70 656
TonfMpom 500 1250  18/04/2008 18/04/2008 16/04/2010 99.90 99.50 -0.08 -0.40 0.00 1.08 / 15.15 0.14 860
TpacTexcepauc 1,000 1039 13/05/2008 12/08/2008 17/08/2010 99.45 99.45 0.00 0.40 -0.30 2.28 [ 12.10 0.42 570
YamypTHedTs 1,500 950  01/03/2008 01/09/2008 99.30 99.30 0.00 0.17 0.00 11.32 /11.32 0.46 503
YK KOPA 1,000 15/04/2008 14/07/2009 99.95 99.95 0.05 0.05 -0.05 0.04 / 0.04 1.40 -614
®aatoH Aspo 1,000 1350  31/07/2008 - 30/07/2009 100.00 100.00 0.00 -0.02 13.94 / 13.94 1.18 732
Xonuaein 1,500 11.15 03/04/2008 02/10/2008 01/04/2010 98.55 98.55 0.00 -0.55 0.00 4.11 / 14.09 0.52 755
Ol TpaHautCepsuc 2 1,200 11.50 27/05/2008 25/11/2008 100.00 100.00 0.20 -1.00 11.77 1 11.77 0.66 534
llec u cenbckoe xo35licmeo

Arpuka 1,000 11.80 01/04/2008 01/04/2008 29/09/2009 99.65 99.65 - 0.10 -0.15 1.05 / 15.26 0.10 871
Arpo-Coto3 1,500 10.00 24/06/2008 23/12/2008 21/06/2011 98.30 90.00 -0.85 -0.85 0.15 4.63 [ 18.52 0.73 1162
ArpoxonamHr 1,000 12.75 18/04/2008 24/07/2009 99.32 99.32 0.00 -0.32 -0.13 13.95 / 13.95 115 732
Apkapa 1 600 13.20 28/06/2008 28/06/2008 99.90 98.60 -0.85 -0.55 -0.25 15.99 / 15.99 0.30 937
Apkapa 2 700 13.31 21/08/2008 - 20/02/2009 99.20 99.20 0.00 0.80 0.30 14.84 | - 0.73 816
Apkapa 3 1,200 13.65 03/04/2008 02/10/2008 31/03/2011 98.65 98.65 0.00 -0.05 0.40 3.30 / 16.59 0.50 988
BenlpanKopm 700 12.50 04/03/2008 03/06/2008 02/12/2008 100.01 100.01 0.01 0.01 0.01 4.66 / 13.03 0.25 661
FOT3K 2 1,500 10.50 19/06/2008 19/06/2008 18/06/2009 98.25 98.25 -0.75 -0.25 4.06 / 16.67 0.28 1001
113 duHanc 400 11.00 23/05/2008 23/05/2008 97.00 97.00 -1.50 -2.01 24.87 | 24.87 0.20 1747
MocCenblTpom 1,000 12.50 13/06/2008 12/12/2008 99.60 99.21 -0.23 -0.35 13.67 / 13.67 0.69 712
HIK 500 1245  #N/ANAp 31/01/2008 - - - #N/ANA. [ #NIANA. |- -
oro2 1,200 12.95 26/08/2008 25/02/2009 98.00 97.40 - -0.30 -0.30 16.39 / 16.39 0.76 1194
Masa 1 350 1.00 15/03/2008 - 15/06/2008 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 031 -503
MaBa 2 1,000 12.50 09/05/2008 09/05/2008 21/10/2011 100.00 100.00 0.00 -0.01 -0.20 0.75 / 13.07 0.19 662
Paarynai 1 2,000 1.00 03/04/2008 02/10/2008 93.50 85.00 -4.25 -3.75 -4.65 21.47 | 21.47 0.55 1436
20 doeBpans 2008 . Crp. 27139



WK "Anemap'Y2ExeqHeBHbI GlonneTeHb 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
Paarynsi 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 99.90 99.90 0.00 -0.01 0.10 0.35 / 11.25 0.10 493
Paarynsi 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 90.72 90.72 0.00 -8.08 -8.63 5.84 /2211 0.82 1487
Pycarpo 1,000 8.50 19/07/2008 19/07/2008 100.00 100.00 -1.13 -1.13 -1.13 8.65 / 8.65 0.38 242
Cw6 Arp Mpynna 400 12.00 21/05/2008 20/05/2009 99.50 99.50 0.00 0.00 -0.46 13.03 / 13.03 1.04 647
CopapyxecTso 2,500 10.45 24/04/2008 22/10/2009 97.50 96.50 0.00 -1.00 12.86 / - 1.36 628
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 05/06/2008 05/06/2008 99.95 99.95 0.00 -0.05 0.05 12.49 | 12.49 0.26 610
ApnamaHT 2 2,000 11.25 21/02/2008 - 20/05/2010 99.07 99.07 0.00 0.00 0.07 12.25 [ 12.25 175 571
ATOMCTPOII3KCNOPT 1,500 7.75 27/05/2008 26/05/2009 24/05/2011 100.00 100.00 0.05 0.05 0.04 3.12 /788 112 157
nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.55 100.30 - 0.43 -0.08 179 /1 9.41 0.51 313
[esenonmeHT-tOr 1,000 12.50 20/05/2008 20/05/2008 18/05/2010 100.40 99.80 -0.30 -0.30 -0.30 1.35 /12.24 0.22 587
JKC ®XC PB 500 12.00  27/05/2008 24/11/2009 100.02 100.02 0.00 0.00 0.00 12.32 / 12.32 1.42 578
KK puHanc 1,000 16.00  20/03/2008 18/12/2008 2411212009 100.00 100.00 0.00 -0.10 16.97 / 16.96 1.36 1032
Wkom 1,250 13.10 28/03/2008 28/03/2009 98.51 98.51 0.00 -0.79 -1.18 - -

Whrerpa 1 2,000 1050 21/03/2008 20/03/2009 92.50 92.50 -7.75 -8.33 19.30 / - 0.84 1228
Whrerpa 2 3,000 10.70  03/06/2008 01/12/2009 29/11/2011 99.25 99.25 0.07 -2.50 5.62 / 11.46 147 497
Kamcxast gonmka 3 500 12.80  11/03/2008 09/06/2008 04/06/2009 100.60 100.28 0.06 0.04 11.76 / 11.76 0.26 524
KocMoc OuaHe 2,000 1125 19/06/2008 19/06/2008 16/06/2011 99.70 99.50 0.08 0.08 0.08 1.26 / 12.80 0.29 638
necp 1,000 10.00  20/03/2008 20/03/2008 98.80 98.80 -1.45 -1.45 -1.55 27.30 / 27.30 0.06 1964
NCP WHescr 1 2,000 10.70  03/06/2008 03/06/2008 08/12/2009 100.05 100.05 0.00 -0.20 -0.32 1.69 / 10.67 0.26 437
NCP WHescr 2 3,000 835  17/07/2008 16/07/2009 14/07/2011 97.90 97.90 055 0.60 1.10 4.31 /1023 122 381
Makpomup duxakc 2 1,500 11.65  08/07/2008 08/07/2008 03/07/2012 98.00 98.00 -0.10 -0.10 -2.00 153 /17.92 0.32 1116
MeTtpocTpoi 1,500 8.47 28/03/2008 28/03/2008 23/09/2011 100.00 100.00 0.00 0.00 0.00 0.24 / 8,50 0.09 230
M-WHpycTpus 1,000 12.25 19/08/2008 - 16/08/2011 101.70 100.01 -0.15 -0.15 -1.09 12.30 / - 2.63 571
MWAH 2,000 12.37 04/03/2008 02/09/2008 02/03/2010 88.00 88.00 0.00 -141 -3.95 10.45 / 43.19 0.35 3331
Mupakc 1 1,000 1050  19/08/2008 19/08/2008 100.65 100.65 0.00 0.20 0.50 9.34 /9.34 045 307
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 100.20 100.20 0.00 -1.55 0.15 1113 / - 1.28 465
Cmpoumenbcmeo

M.O.P.E. MNnasa 1,000 12.25 05/08/2008 05/08/2008 03/08/2010 99.25 98.75 -0.25 0.09 0.00 2.79 1 15.08 0.40 851
MWK'5 1,120 9.20 20/05/2008 - 20/05/2008 100.00 100.00 0.00 0.00 0.03 9.52 / 9.52 0.23 328
PWUlpynn 1,200 11.85 26/06/2008 26/06/2008 26/12/2009 98.50 97.20 -0.65 -0.65 -0.25 352 /19.18 0.30 1221
Py6uH 1,200 13.75 15/04/2008 15/04/2008 13/10/2009 100.04 100.04 0.00 -0.08 -0.03 1.25 / 13.59 0.13 714
CneuCrpoit 2 2,000 8.59 22/05/2008 22/05/2008 20/05/2010 100.00 100.00 0.00 0.00 -0.03 0.97 / 8.68 0.23 248
CrpoitTpaHclas 1 3,000 9.60 25/06/2008 25/06/2008 100.15 100.15 0.00 -0.27 -0.25 9.29 / - 0.32 308
CrpoitTpaHclas 2 5,000 8.49 18/07/2008 13/07/2012 92.65 92.65 0.00 -3.70 -3.85 10.90 / - 3.34 432
CY-1553 3,000 10.30 20/08/2008 - 15/02/2012 100.03 100.03 0.00 0.00 -0.07 -0.01 /-0.01 3.99 -630
Cysap-KasaHb 900 1250  01/04/2008 01/04/2008 31/03/2009 99.60 99.60 0.00 0.17 0.20 164 | 16.47 0.10 983
Catn Mpynn 1,000 1170 20/05/2008 20/05/2008 15/05/2012 100.80 100.05 -0.52 041 -0.08 11.89 / 14.28 0.22 780
XMCrpotipecypc 3,000 13.00  16/04/2008 15/04/2009 13/10/2010 100.00 98.10 0.05 -0.45 0.03 6.40 / 14.36 0.94 2
LyH1 1,000 11.00  24/04/2008 24/04/2008 22/04/2010 99.50 99.50 0.00 0.00 -0.40 113 /-3528  |2.04 -461
LyH 2 1,500 1094  23/07/2008 23/07/2008 20/01/2010 99.85 99.10 -0.12 -0.53 -0.53 275  12.58 0.38 616
IOCKK 600 13.00  01/07/2008 01/07/2008 99.60 99.60 -0.45 -0.10 0.60 14.54 | 1454 0.32 801
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SOVEREIGN EUROBONDS

Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Netlw Yld YtmMid  Oas Spread Mid ~ Dur Adj Mty Mid Risk Oas Mid
UNITED STATES (AAA/Aaa/AAA)
T4 3/4 12/31/08 475 31/12/2008 24.817TMMM 102.328125 102.36 0.05 -0.08 1.98 -9.002 0.837 0.863
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 104.453125 104.52 0.11 -0.19 1.98 -5.273 1.65 1.744
T45/812/31/11 4.625 31/12/2011 16.131MMM 107.484375 107.55 0.22 -0.50 2.57 0.458 3.523 3.833
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 106.25 106.31 0.22 -0.78 3.77 17.34 7.116 7.826
T41/2 02/15/36 45 15/02/2036 26.397MMM 97.53125 97.59 0.30 -1.09 4.66 9.724 15.653 15.927
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 143.5658 144.07 0.18 0.60 5.43 173.0 6.9 10.190
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 179.53 180.03 0.30 -2.59 5.94 187.13 10.04 18.56
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 113.6500 113.90 0.00 0.00 5.50 185.5 6.5 7.576
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 113.6500 113.90 0.00 0.00 5.5040 185.5 6.5 7.576
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 99.57 99.69 0.03 0.41 4.59 239.69 0.22 0.22
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 93.79 94.17 -0.52 1.28 5.07 262.61 2.89 2.87
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 113.65 113.90 0.00 0.00 5.50 185.54 6.53 7.58
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.59 105.84 0.00 -0.03 410 77.44 153 1.66
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 132.53 132.73 0.08 0.24 3.98 83.20 5.09 6.99
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 31.9220 32.00 -0.04 -0.04 156.69 #N/AN Ap 0.6 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 32.1030 32.27 -0.06 0.00 87.17 #N/AN Ap 12 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 32.3560 3271 -1.09 -0.01 50.06 #N/AN Ap 24 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 32.9430 33.47 0.07 -0.10 34.04 #N/AN Ap 37 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 31.9950 32.47 -0.27 -0.03 29.96 #N/AN Ap 35 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 #NIAN.A. #N/AN.A. 325.44 #N/AN Ap 0.4 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.005MMM 117.45 117.65 -0.02 -0.06 339 135.85 1.44 177
BRAZIL 11 01/11/12 11.00 11/01/2012 889.689MM 122.46 122.96 0.07 0.08 454 201.02 3.22 4.02
BRAZIL10 1/2 07/14 10.50 14/07/2014 794.607MM 126.91 127.41 -0.04 0.02 5.41 232.86 483 6.27
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 132.83 133.33 0.00 0.10 6.21 221.13 5.99 8.58
BRAZIL12 3/4 01/20 12.75 15/01/2020 683.215MM 154.70 155.20 -0.17 -0.01 6.16 242.48 721 11.45
BRAZIL10 1/8 05/27 10.13 15/05/2027 2.787TMMM 137.69 138.19 -0.21 -0.31 6.61 257.05 9.74 13.90
BRAZIL 7 1/8 01/37 713 20/01/2037 2.488MMM 105.08 105.28 -0.32 -0.48 6.72 232.44 12.47 13.45
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 103.33 103.38 -0.03 -0.19 3.05 97.89 0.78 0.81
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 110.71 110.83 0.00 -0.18 3.24 84.16 281 332
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 98.72 99.18 0.00 -0.31 443 67.24 5.62 5.69
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 118.36 118.36 0.20 -1.10 5.91 179.05 10.78 13.26
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.73 106.88 -0.01 -0.13 3.70 164.89 1.08 1.18
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 113.91 114.33 0.08 0.04 4.18 205.86 211 244
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 114.21 114.40 0.01 0.07 5.69 250.70 5.25 6.15
COLOM 7 3/8 01/17 7.38 27/01/2017 1.65MMM 108.53 108.91 0.05 -0.01 6.09 253.14 6.56 731
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 115.34 116.34 0.82 0.07 6.87 281.70 10.09 11.88
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 140.87 141.71 -0.21 -0.36 6.89 268.47 10.96 15.77
COLOM 7 3/8 09/37 7.38 18/09/2037 1.818MMM 104.12 104.67 -0.08 -0.24 7.02 263.48 11.93 13.04
KAZAKHSTAN (BBB/Baa2/BBB)

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

MEX10 3/8 02/17/09 10.38 17/02/2009 970.412MM 106.55 106.75 0.14 -0.11 340 133.89 0.94 1.00
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.136MM 111.09 111.67 -0.07 -0.16 4.29 173.47 337 381
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 142.18 142.46 -0.45 -0.43 5.19 174.73 5.82 871
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 98.10 98.10 0.19 -0.27 5.72 153.31 8.55 8.58
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 163.78 164.28 -0.01 -0.15 5.77 176.40 9.60 16.29
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 106.30 106.80 -0.72 -0.96 6.24 188.68 12.38 13.83
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 104.00 104.38 0.00 0.00 4.24 218.34 0.97 1.05
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.23 293.53 2.63 2.87
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.35 333.76 4.65 5.18
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.71 298.63 7.04 8.98
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.49 252.63 8.98 13.39
PHILIP 6 3/8 01/32 6.38 15/01/2032 1.5MMM 96.00 96.25 0.00 0.00 6.70 244.23 11.87 1171
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 105.89 106.64 0.00 -0.22 3.87 181.47 1.15 1.25
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 107.66 108.41 0.00 -0.51 5.20 257.01 351 391
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 103.28 104.28 0.00 -1.32 5.77 266.52 5.05 5.38
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 116.10 117.10 0.00 -1.08 6.13 252.58 6.56 7.90
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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 111.14 111.28 0.00 0.01 3.50 145.58 1.20 1.37
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.65 112.05 0.00 0.05 5.00 162.72 253 2.88
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 118.57 118.87 0.00 -0.04 571 270.46 459 5.55
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.93 96.33 0.00 0.04 6.07 205.75 6.86 6.74
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 102.72 103.07 0.00 -0.05 6.65 280.47 8.10 8.63
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 103.91 104.31 0.00 0.03 6.96 295.69 9.71 10.32
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 95.49 95.84 0.00 -0.04 724 289.25 11.68 1171
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 6.39 05/08/2009 500MM 102.16 102.66 0.18 -0.03 4.63 #N/AN Ap 0.45 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 103.23 103.73 0.07 -0.37 5.61 329.94 2.63 2.81
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 106.79 107.29 0.09 -0.40 6.07 315.55 4.29 471
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN Ap #N/AN.A. #N/AN Ap
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 106.24 106.49 -0.05 0.01 8.84 528.09 2.64 3.06
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 98.63 98.98 0.69 0.73 8.74 560.71 481 4.97
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 126.00 126.50 0.23 0.03 9.60 599.10 6.07 7.79
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 76.59 76.94 0.03 0.17 9.11 525.87 8.01 6.37
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.20 422.36 9.01 8.92
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.02 400.26 9.19 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 422.44 10.22 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 8.60 7.65 102.96 103.33 0.02 -0.01 2.53 532 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.18 4.64 100.72 100.75 0.00 0.00 0.14 248
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.07 4.22 100.73 100.76 0.00 0.00 0.20 207 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.20 729 108.17 108.41 0.09 -0.04 4.98 392
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.20 5.99 106.52 106.74 -0.05 -0.08 1.33 401 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.38 853 98.31 98.56 0.09 -0.09 5.47 492
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 5.61 557 100.12 100.37 0.08 -0.06 459 253
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.62 4.68 108.96 109.34 -0.06 0.01 1.48 263
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 750 6.04 104.00 104.10 0.00 0.02 2.25 282
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.35 6.05 115.15 115.40 0.10 -0.05 3.89 312
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.28 7.02 93.58 93.68 0.00 0.01 5.43 335
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.07MMM 6.98 6.80 103.08 103.33 0.11 0.02 7.96 242
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 721 7.05 118.52 118.77 0.18 0.17 11.20 239
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.79 6.38 102.59 102.79 -0.03 -0.03 163 436 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.89 5.73 101.38 101.48 -0.02 -0.01 0.62 350 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL  Communications 9.75 30/01/2008 00  #N/ANA. #NANA #NIANA.  #NJANA.  #NJANA. #N/ANA. #N/ANA. #NJANA
MOBTEL 8 3/8 10/10 MOBTEL  Communications 8.375 14/10/2010 400MM 8.04 6.62 104.03 104.28 0.05 0.01 2.28 441 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL  Communications 8 28/01/2012 400MM 7.80 7.25 102.40 102.65 0.09 -0.03 331 461
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.90 4.95 103.17 103.40 -0.03 -0.03 1.46 296 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.39 5.64 102.74 102.98 -0.03 -0.01 0.95 361
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.68 7.88 106.41 106.66 0.08 0.06 455 468 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 774 778 99.41 99.66 0.10 0.26 5.55 424 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 00  #N/ANA. #N/ANA. #NJANA.  #NJANA.  #N/ANA. #NANA. #NANA. - #NANA.
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.85 6.74 100.26 100.51 0.03 0.02 2.97 428 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.75 8.04 96.64 96.89 0.09 -0.01 6.05 426
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.53 6.04 104.83 104.96 -0.04 -0.08 1.20 411
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.82 6.74 102.15 102.40 -0.03 -0.11 1.79 466
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.12 7.38 102.99 103.24 0.02 -0.12 3.04 492 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.33 8.41 98.93 99.18 0.09 0.00 5.76 484
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.45 6.06 100.53 100.56 -0.02 -0.05 0.24 348 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.92 10.40 96.59 96.84 -0.09 031 5.32 609
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 772 5.61 103.47 103.70 -0.03 -0.01 1.44 362
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 717 6.21 102.77 103.02 0.02 0.06 243 398
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 739 750 99.16 99.41 0.07 0.16 4.18 457 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.56 8.48 99.03 99.28 0.00 -0.02 5.59 163
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.14 4.89 101.50 101.60 -0.02 -0.11 0.65 274
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.76 7.16 96.07 96.32 0.11 0.20 5.70 359 BE+A3IBEB
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VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.83 5.23 100.64 100.71 -0.02 -0.03 0.42 313 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.37 7.60 97.21 97.46 0.00 -0.08 5.68 513
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.71 5.87 102.39 102.64 0.02 -0.04 245 364 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 7.00 6.60 102.36 102.61 0.07 -0.28 4.24 367
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.10 5.92 100.30 100.33 0.00 0.02 0.15 379
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 7.99 10.19 93.80 94.05 0.07 0.10 223 797
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.82 11.59 90.23 90.48 0.00 -0.06 5.21 934
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.20 6.93 100.45 100.70 0.00 -0.02 5.47 382 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.77 4.90 101.45 101.57 -0.02 -0.09 0.76 291
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.28 6.55 102.89 103.14 0.02 -0.10 3.07 400 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.23 7.05 101.33 101.58 0.00 0.01 542 341
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.55 6.61 95.30 95.55 0.09 0.00 12.58 328
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM  #N/AN.A. #N/AN.A. #N/ANA.  #NANA.  #N/ANA. #NANA. #NANA.  #NANA.
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.21 7.81 100.32 100.57 -0.01 0.00 1.03 558
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 5.90125 09/06/2011 87.414MM 6.28 6.21 93.70 94.20 0.02 0.08 0.27  #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.31 6.70 106.50 106.50  #N/AN.A. -2.00 2.94 468 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.27 3.26 100.88 100.91 -0.04 -0.12 0.10 120
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.77 4.60 101.05 101.05 -0.05 -0.05 0.20 238
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.25 3.92 118.19 118.19  #N/AN.A. -0.31 2.90 105
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.64 4.93 119.32 119.72 0.04 0.09 4.30 199 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.78 5.16 114.25 11425 #N/AN.A. 2.00 5.07 128
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.02 5.86 101.80 101.80 #N/AN.A. 0.15 6.50 198
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.09 6.06 118.15 118.15 #N/AN.A. -0.35 7.29 219
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 5.92 4.28 107.58 107.77 -0.18 -0.30 3.47 39 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.67 421 100.67 100.67 0.00 0.00 1.40 72
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.79 4.47 95.23 95.23 0.01 0.02 2.66 75
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 379 4.67 95.69 95.69 0.00 0.01 4.14 82
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.76 4.82 93.10 93.10 0.00 0.01 5.20 90 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.27 5.02 104.03 104.03 0.00 0.00 8.61 75
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.62 4.96 82.31 82.31 0.00 0.00 15.88 75
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.12 3.92 100.20 10020  #N/AN.A. -0.10 0.97 190
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.55 5.67 98.89 99.39 -0.23 -0.51 4.92 174 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.78 5.83 99.55 99.55  #N/AN.A. -1.45 5.58 195
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PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 757 348 103.87 104.12 -0.11 -0.10 0.90 133 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 7.54 2.99 104.46 104.46 -0.13 -0.13 0.90 87
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.64 6.75 101.28 101.65 -0.02 0.14 1.42 471 -/Ba2/BB-
OKST 10 3/8 08/09 OKST Communications 10.375 17/08/2009 266420000  #N/AN.A.  #N/AN.A. #NANA.  #NIANA.  #NJANA. #N/ANA. #NIANA.  #NIANA. BB/Bad-
OKST7 3/4 04/27/12 OKST Communications 7.75 2710412012 172000000  #N/AN.A.  #N/AN.A. #NJANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA.

KAZAKHSTAN

BTAS7 7/8 06/02/10 BTAS Financial 7.875 02/06/2010 600MM 8.13 9.45 96.57 97.06 0.06 0.03 1.99 728

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.09 10.74 87.74 88.24 0.08 -0.03 443 725 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.47 10.63 89.47 89.97 0.08 0.06 5.01 714

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.63 9.74 85.44 85.94 0.08 -0.04 9.74 697

TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #NANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.58 6.67 103.29 103.69 -0.03 -0.08 153 458

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.02 7.56 101.09 101.59 0.02 0.00 231 528

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.99 8.41 102.62 103.12 0.09 0.01 3.29 576 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 9.01 9.02 99.61 100.11 0.09 0.30 5.58 26

VENEZUELA

PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 99.705MM  #N/AN.A. #N/AN.A. #NJANA.  #N/ANAA. #NJANA. #N/ANA. #N/ANA.  #N/ANA.

PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM 7.91 7.62 103.65 104.15 #N/AN.A. 0.15 6.20 342 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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