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B3rNAL HA PbIHOK

MakpoakoHOMMKa

lMpopaxm fomoB Ha BTopuyHOM pbiHke CLUA B ceHTs6pe ynanu Ao MuHumyma ¢ 1999 r.
lMpopaxu Ha BTOPUYHOM pbiHKe Xunbs B CLUA B cenTabpe ynanv Ha 8% — o 5.04 mMiH
AOMOB B rofjoBOM ncuucneHnn. CornacHo YTOMHEHHbIM AaHHbIM, B aBryCTe peanvsaums
AOMOB cocTaensana 5.48 mnH, a He 5.5 MnH AOMOB, Kak coobLanock paHee.

AHanUTMKM OXUZanW yMeHblleHust mpoaax AOMOB Ha 4.5% ¢ paHee 0ObSBNEHHOrO
aBryCTOBCKOro ypoBHSi — A0 5.25 mnH. Mo cpaBHeHWO ¢ CeHTsbpem npoLumnoro roga
npofaxu yMeHbLnAnch Ha 19%. MageHne npogax AOMOB Ha BTOPUYHOM pbiHke B CLLA
HabntopaeTcs ceabMo MecsiL, NoapsAg. AT0 roBOPUT O TOM, YTO MafeHME PbIHKA XKWMbs,
KOTOpOE BbI3BANO KOMMANnC Ha pblHKE KPeaWTOBaHWs, npopormkutcs u bygeT no-
NpeXHeMy OkasblBaTb AaBMEHWe Ha aMepuKaHCKylo SKOHOMMKY. MIHBECTOpbI nonaratoT,
4TO Ha (hOHE CTOMb MMAYEBHONM CTATUCTUKW C PbiHKA TPyAa W NayeBHbIX pPe3ynbTaTos
(buHaHCOBbLIX OpraHm3aunii PPC MOXET NOATM Ha CHWKEHWe CTaBKM Ha Gnuxailem
3acepfaHun FOMC, koTopoe cocToutes 31 okTsaopsi.

CpepHsis CTOMMOCTb [1OMa Ha BTOPUYHOM PbIHKE YMEHbLUMNACh B NEPBLIA MECSL, OCEHN
Ha 4.2% no CpaBHEHMIO C TEM e MeCsLLEM NPOLNoro roga — Ao $211.7 Toic.
KonnyecTBo HenpogaHHbIX AOMOB yBemuuurnocb Ao 4.4 MiH. Mcxoas M3 Tekywmx
TEMMOB MpOAaX, HenpofaHHbix omoB xBaTuno 6bl Ha 10.5 mecsua npogax -
PeKopAHbIi NoKa3aTenb C MOMEHTA Hayana Takux pacyeToB. B aBrycte oH Haxogurncs
Ha ypoBHe 9.6 MecsLa. YBenuumBLLIEeCs KONMYECTBO HenpodaHHbIX JOMOB NPOJOMKUT
OKasblBaTb AaBNEHNE Ha LieHbl Ha PbIHKE HEABWXUMOCTH, KOTOPbIE, MO BCEW BUAUMOCTH,
NPOAOIIKAT CHUXATLCA W B CrieLyOLLeM rogy.

Ba3zoBble aKkTVBbI

[loxoaHocTn kasHaveickux o06s3atenbcTB CLUA BO30OHOBWNMM CHKEHME K HOBbIM
pekopgam. Cnabas otyetHocTb Merrill Lynch u cHukeHne npofax Ha BTOPUYHOM pbIHKe
xunbs CLUA BHOBbL nopoaunu cnekynauum o HemsbexHOCTH cokpallenus craskn OPC
Ha Bnmxaiwem 3acegaHun. [oxopHocTb 10-neTHux 06s13aTensCTB CokpaTunach A0
4.31(-0.06)%, 2-netHux — fo 3.76.(-0.08)%.

Pa3BuBatoLL1ecs pbIHKK

"AnneTuT" MHBECTOPOB K PUCKY MPOAOMKAET CHUXKATLCS, OfHAKO arpecCMBHbIX NMPOAaXx
He Habniogaetcs. VHBECTOpbI MeHee OCTPO pearupylT Ha O4YepedHble HeraTuBHbIE
HoBocTi 13 CLLA, npu 3TOM NOTOK CNEKyNSITUBHOMO KanuTana B AONM cTpaH JlaTuHCKoi
Amepukn He cokpallaeTcs. Poccuiickue eBpoBOHAb! TOPrylOTCS BCef 3a OCTarlbHbIMM
EM, cnpaa Poccus'30 coctasun 134(+6)6.n. Cnpag EMBI+ pacwmpuncs go 210(+6) 6.n.

PbiHOK py6neBbix obnuravuin

JlokanbHbIii AONTOBOM PbIHOK OCTAeTCH HewTpanbHbiM. CTaBkM [EHEXHOro pbiHKa
CTabunuanpyloTcs, YTO NOBbLIWAET LWaHCbl Ge360Me3HEHHOr0 NPOXOXKAEHUS PbIHKOM
nepuoaa HamnoroebIxX Nnatexen (nodpobHee Ha cmp. 2)
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NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Pybnesas nukeugHOCTb cerogHs cHuaunace o 799.7(-20.2) mnpp pyb. Ocratkm Ha
kopcyeTax coctasunu 433.5(+3.1) mnpg py0., a fenosutsl 6ankoB B LIb cokpatunuch o
466.2(-23.3) mnpa py6. CerogHs coctoutcs ynnata HAMW v akun3os, ofgHaKo BbICOKME
rnokasaTenu NUKBWAHOCTY BPpsiA MW NpuBedyT K pocTy ctaBok MBK, koTopble Ha OTKpbITUE
cocTaensiT 4.5-6%.

Crasku LIBOR pearvpytoT Ha Bo3MoxHoe cHikeHue fed fund. B cpepy cTaBku cHuavnuch
BOOMb BCEM kpuBOW B cpeaHeM Ha 7 6.n. 1M LIBOR coctasun 4.89%, 3M LIBOR - 5.09%,
12M LIBOR - 4.71%. [uHamuka poccuiickux NDF coxpaHsieT BOnaTUnbHOCTb Ha KOPOTKOM
KOHLie KpWBOW, rae CTaBKW MOfHANMCh C 2% HakaHyHe [0 4-7%. bornee [ONrOCPOYHBIA
CErMeHT cTaburneH, 30ech CTaBKu He MpeBbILatoT 6-7%.

WHBeCTULMM: POKYC Ha NUKBMOHOCTb

NokanbHbI AONTOBON PLIHOK OCTAETCA HENTpanbHbIM B MEPUOf HANoroBbIX NMnaTexei.
OCHOBHast aKTMBHOCTb OTMEYaeTCs Nulib B Hawbornee KkavyecTBEHHbIX Oymarax, 4To
OTpaxaeT OnaceHns UHBECTOPOB B BO3MOXHOM AethuLMTe NUKBUOHOCTU B KPATKOCPOYHOM
nepcnekTuee. B cekTope rocyAapCTBEHHbIX BbIMYCKOB, TEM HE MEHEE, OTMEYAKTCS MOKYMKN
B Hanbonee fanbHuX BbiMyckax, OAHAKO LieHbl N3MEHSIIOTCA He3HauuTensbHo. B "duwkax”
[VHaMIKA CXOXas,, 33 MCKIIOUEHMEM TOYEUHbIX MOKyNOK B AanbHuX Buinyckax MYKOWMa n
lasnpoma.

K HacTosiieMy BpeMeHM DPbIHOK BbIMMSAMT CTAbUNMbHO, HO aKTMBHBIX MOKYMOK He
OTMeyaeTcs.  Puckn  pedMHaHCMpoBaHMs — GaHKOB  MO-NpexHeMy — 3acTaBnsioT
pean13oBbIBaTL NMLIb KPATKOCPOUHbIE CMEKYNATUBHbIE CTPATENM, Toraa kak Mokyrnka Ha
CPEOHECPOYHYI0 MepCrieKTVBY BbIMMSANUT kpailHe PUCKOBOM. PUCKM NWKBUAHOCTM B
HacTOALUMA MOMEHT HOCAT MCUXOMOTMYECKUA XapaKTep, MOCKOMbKY SIBHbIX MPU3HAKOB B
npobnemax ¢ pechuHaHcupoBaHuem Het. OGpaLLieHe KpyNHbIX GaHKOB 3a kpeauTamu B LB
CBS3aHO, Ha Hall B3rNsd, ¢ X NPUBMEKaTenbHOCTBI0 ANS COOTBETCTBYHOLMX SMUTEHTOB.
Mexay Tem, TeHOEHUMS K HakannuBaHUO pyGreit Ha BO3MOXHbI Nepuog Aeduuuta He
No3BONSIET Peanu3oBbIBaTh CPEAHECPOUHbIE CTPATEMMU.

WHBecTuUmMm: dokyc Ha JOXOAHOCTb

BbICOKOZOXOAHbIN  CETMEHT pbiHka npebbiBaeT B 3aTuiwbe. [polwedlwve odepThb
NpOJOIKAOT MofaBaThb CUrHanbl He B MONb3y “BbICOKOTO KynoHa". WHTepec k Gymaram,
BOLUEAWMM B cnncok obecneyenust LIb Takke HEBBICOK, Y4TO MOATBEPXAAET OTCYTCTBUE
cepbesHblx Npobrem C NUKBUAHOCTLIO Y MHBECTOpOB. Buaumo, cnpoc Ha high yield B
Bnuxaiillee BpeEMs HE BEPHETCS Ha PbIHOK, MOCKONbKY BOXeHWst B He obrnagatowie
BbICOKOI NUKBMOHOCTbLIO Bymaru He YBA3bIBAKOTCS C XeraHeM MHBECTOPOB ObiTb Ha Yeky,
pasmeLLast IMKBUAHOCTb NULLIL B Haubonee KaYeCTBEHHbIE BbINYCKM.

|/|HBeCTVILI|I/IOHHbIe naeun

YK Kopa. CrusiHue ¢ rpynnoit "Xonugen" [OMKHO NPUBECTU K CHUKEHWUKO AOXOAHOCTU NO
BbINycKy A0 ypoeHs 10.60% (-200 6.M.), kK TOMy e BbICOKMA KYNOH, YCTAHOBMEHHBIA MO
BbINYCKY, ABMSETCA OLHUM 13 CAMbIX BbICOKUX B CEKTOPE TOProBMM.

HuxHe-NeHckoe 3. Bbinyck TOpryetcs WMpe MO CNp3gy OTHOCUTENbHO [AeBHTHOrO
Bbinycka. CnpaBeanvBbIf Cpag OLEHMBAeM Ha ypoBHe 650 6.M., MOTEHLMan CHKEHMs
JOXOZIHOCTM oLieHMBaeM B 40-50 6.M. OT TeKyLLMX LieH.

ANK-Apkapa 3. Beinyck umeet cnpag k O®3 Ha yposHe 850 6.1., Torga kak npeabiaylive
BbINYCKM 3MUTEHTA TOPryKOTCs co cnp3agoM He Honee 800 6.n., KOTOPbINA, HA Hall B3rNsA,
SBNAETCS cnpaBeanBbIM. [10TEHUMan CHKEHUS JOXOAHOCTU MO 3-My BbINYCKY 3MUTEHTa
OLieHnBaeM Ha yposHe 13.1%.

AmypmeTann 2. HeoBOCHOBaHHO LUMPOKMIA CMP3, K aHaNorMyHOMy No AlopaLum BbINycKy
Meuen 2. Cnpasegnusblit cnpag k O®3 ouenmBaem Ha yposHe 270 6.n. wnm 130 6.n. K
Meuen 2. K Tomy e 310 npeanonaraeT COKpaLLeHne AOXOAHOCTY MO Bbinycky AMypmeTann
1 Ha 10-15 6.n.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA
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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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PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumu. Toprosns.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumv. Metannyprus.
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PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:ei d
093

003 25057 40,817 7.40 24/10/2007 20/01/2010 103.00 102.82 - - 6.14 | - 1.94

003 25058 40,655 6.30 31/10/2007 30/04/2008 100.40 100.35 -0.05 -0.13 0.18 5.68 /- 0.48

003 25059 40,821 6.10 24/10/2007 19/01/2011 100.05 99.75 -0.18 0.66 6.28 / - 2.75

0d3 25060 40,734 5.80 31/10/2007 29/04/2009 99.87 99.74 -0.07 0.61 6.07 / - 1.36

033 25061 37,926 5.80 07/11/2007 05/05/2010 99.60 99.30 0.00 0.00 6.17 / - 221

033 26198 42,117 6.00 04/11/2007 02/11/2012 98.93 98.56 - -0.10 0.36 6.30 / - 3.99

033 26199 39,991 6.10 16/01/2008 11/07/2012 99.90 99.40 0.00 0.00 6.33 / - 3.89

0d3 27026 16,000 7.00 12/12/2007 11/03/2009 101.10 100.10 0.00 - 5.96 / - 1.26

033 46001 60,000 10.00 12/12/2007 10/09/2008 103.00 102.75 0.05 -0.03 6.79 / - 0.80

003 46002 62,000 9.00 13/02/2008 08/08/2012 109.22 108.85 -0.97 6.30 / - 3.77

003 46003 37,298 10.00 16/01/2008 14/07/2010 109.00 108.40 - -0.90 6.56 / - 2.26

003 46012 40,000 121 01/10/2008 05/09/2029 71.28 71.28 0.01 0.25 491 6.82 /- 13.65

003 46014 58,290 9.00 12/03/2008 29/08/2018 108.40 108.10 0.11 1.25 6.60 / - 7.06

003 46017 79,995 8.50 14/11/2007 03/08/2016 106.05 105.95 -0.40 1.40 6.33 /- 6.09

003 46018 125,068 9.00 12/12/2007 24/11/2021 111.10 110.85 -0.18 122 6.46 | - 8.22

003 46020 79,057 6.90 13/02/2008 06/02/2036 101.89 101.75 -0.58 1.60 6.87 /- 11.83

003 46021 49,866 7.50 20/02/2008 08/08/2018 100.05 99.65 0.00 0.15 6.36 / - 7.24

Mockea

Mocksa 29 5,000 10.00 05/12/2007 05/06/2008 102.00 102.00 1.15 6.74 | - 0.56 110
Mocksa 36 4,000 10.00 16/12/2007 16/12/2008 - - #NJANA. [ #NJANA. |-

Mocksa 38 5,000 10.00 26/12/2007 26/12/2010 111.75 110.00 -1.82 -1.13 6.27 | - 259 10
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 109.95 109.95 115 195 6.27 | - 4.92 -4
Mocksa 40 5,000 10.00 26/10/2007 26/10/2007 - - #NJANA. [ #NJANA. |-

Mockea 41 3,378 10.00 30/01/2008 30/07/2010 106.15 105.80 0.00 6.30 / - 232 16
Mockea 43 5,000 10.00 17/11/2007 17/05/2008 - - #NIANA. [ #NIANA. |-

Mocksa 44 20,000 10.00 2411212007 24/06/2015 109.00 108.72 -0.13 0.98 6.50 / - 5.38 16
Mocksa 47 10,000 10.00 28/10/2007 28/04/2009 - #NIANA. [ #NIANA. |-
MyHuyunanbHble u cy6gpedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 102.00 102.00 8.65 / - 1.82 252
BawkopToctaH 5 1,000 8.02 07/11/2007 04/11/2009 101.75 100.00 0.00 7.69 /- 1.73 161
Benoropoackas o6n. 2 320 13.50 29/10/2007 29/04/2008 - #NJANA. [ #NJANA. |-

Benoropoackas o6n. 3 2,000 8.38 15/11/2007 10/11/2010 100.15 100.00 0.48 8.61 / - 247

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

Bonrorpap 1 450 9.20 17/01/2008 17/07/2008 - #N/ANA. | #N/ANA. |-

Bonrorpap 2 600 9.65 20/12/2007 21/12/2009 103.00 103.00 8.02 / - 182 191
Bonrorpapackas o6n. 253 550 8.10 21/11/2007 19/05/2010 100.40 99.40 0.00 0.48 0.55 831 /- 213 213
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.50 101.80 0.00 0.15 8.63 / - 0.98

Bonrorpapckas o6n. 351 600 10.99 11/06/2009 102.10 101.76 0.00 0.23 - -
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cyb6gpedepanbHble

BopoHexckas o6n. 1 600 13.00 15/12/2007 15/12/2007 100.82 100.82 0.00 -0.04 0.12 742 [ - 0.14 194
BopoHexckas o6n. 2 500 12.00 17/12/2007 18/06/2009 105.95 105.25 8.46 / - 1.38 246
BopoHexckas 06n. 3 500 10.25 31/12/2007 27/06/2011 106.00 104.00 0.00 881 /- 2.84 238
WkpyTckas obn. 312 900 8.00 24/10/2007 23/10/2008 - - - #NIANA. [ #NJANA. |-

WpkyTckas o6n. 311 1,500 9.00 20/12/2007 17/12/2009 101.30 100.40 - 035 831 /- 1.83 217
WpkyTckas o6n. 313 3,000 7.75 28/11/2007 24/11/2010 99.50 98.60 -0.35 0.22 0.45 8.14 /- 1.35 -258
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 100.00 99.20 0.00 -0.40 8.06 / - 1.08

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 100.77 100.77 -0.02 1.87 7.76 | - 1.60 173
Kanyxckas o6n. 1 300 9.00  24/12/2007 24/12/2007 - - - #NIANA. [ #NIANA. |-

Kanyxckas o6n. 2 1,300 8.60 03/12/2007 29/08/2011 100.40 99.50 -0.05 8.77 | - 3.03 254
Kapenua 500 8.15 10/12/2007 02/06/2010 100.75 100.75 - 7.69 / - 2.17 75
Kuposckas o6n. 1 400 8.39 21/12/2007 22/12/2008 100.65 100.00 0.00 0.33 7.88 /- 0.39 241
Kuposckas o6n. 2 600 8.45 2711212007 24/09/2009 100.57 99.91 -0.18 858 /- 1.65 254
KnuHckuit p-H 2 300 9.75 15/11/2007 13/11/2008 100.65 100.65 9.29 /- 0.91 342
Komu 5 500 13.00 24/12/2007 24/12/2007 101.00 100.85 764 | - 0.16 215
Komu 6 700 12.50 14/04/2008 14/10/2010 111.48 106.03 -2.00 - 834 /- 243 211
Kommn 7 1,000 10.00 23/11/2007 22/11/2013 107.00 104.70 - -1.60 7.70 /- 4.33 136
Komu 8 1,000 9.00 05/03/2008 03/12/2015 102.53 102.53 3.43 6.53 6.74 | - 523

Koctpomckas o6n. 4 800 11.00 11/12/2007 11/03/2008 101.06 101.06 0.00 0.06 8.40 / - 0.35 282
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 99.84 99.84 782 /- 0.90 203
KpacHosipckuii kpait 3 3,000 6.00 02/04/2008 01/10/2008 98.90 98.90 0.00 0.00 0.23 7.35 /- 0.86 160
KypraHckas o6r. 500 9.25 17/12/2007 17/12/2009 99.95 99.76 0.00 -0.03 0.66 9.65 / - 1.79 348
TNMeHuHrpagckas o6n. 2 800 14.01 12/12/2007 08/12/2010 118.25 117.90 0.38 7.56 / - 2.40 136
TNMeHuHrpagckas 06n. 3 1,300 12.50 14/12/2007 05/12/2014 127.00 127.00 0.00 -0.50 733 /- 4.69 99
Jivneukas o6n. 4 1,500 7.95 22/01/2008 19/07/2011 100.40 98.00 0.00 -1.12 8.36 / - 3.01 224
MarapaH 450 11.00 17/12/2007 15/09/2008 101.50 101.50 9.56 / - 0.79 373
Mapwuit On 500 8.25 22/11/2007 23/05/2009 100.73 99.10 0.00 857 /- 137 258
MockoBckasi 061, 4 9,600 11.00 22/01/2008 21/04/2009 - - #N/AN.A. | #N/AN.A. |-

MockoBckasi 0611. 5 12,000 10.00 01/04/2008 30/03/2010 106.71 106.71 -0.29 707 /- 2.07 97
MockoBckasi 061. 6 12,000 9.00 22/04/2008 19/04/2011 - #N/ANA. [ #NJANA. |-

MockoBckasi 061. 7 16,000 8.00 24/10/2007 16/04/2014 - - - #N/ANA. [ #NJANA. |-

Huxeropopckas o06n. 2 2,500 9.99 02/11/2007 02/11/2008 101.40 101.25 -0.08 7.35 /- 0.46 203
Hwxeropogckas 06n. 3 2,000 8.70 25/10/2007 20/10/2011 - - - #N/ANA. [ #N/ANA. |-

Hosocubupek 3 1,000 12.00 12/01/2008 14/07/2009 107.31 107.31 0.00 -0.20 753 /- 1.46 154
Hosocubupck 4 1,500 8.60 25/12/2007 24/06/2010 100.87 99.51 -0.21 8.66 / - 2.22 245
Hosocubupckas o6n. 2 2,000 13.30 29/11/2007 29/11/2007 100.66 100.58 -0.10 7.23 /- 0.10 175
Hosocubupckas o6n. 3 2,500 8.50 18/12/2007 15/12/2009 100.84 100.50 0.72 7.69 / - 1.84 167
Horwkck 2 500 1025  22/02/2008 21/08/2009 - - #N/ANA. [ 4NIANA. |-

OpexoBo-3yeso 160 11.50 21/12/2007 20/06/2008 101.00 101.00 10.28 / - 0.58 449
leH3eHckas o6n. 800 9.45 13/01/2008 13/10/2009 102.90 102.90 0.48 8.06 / - 1.69 164
Camapckas 06n. 2 2,000 6.82 13/12/2007 09/09/2010 - #NIANA. [ #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. Spread
MyHuyunanbHble u cy6gpedepanbHble

Camapckasi 061. 3 4,500 7.60 15/11/2007 11/08/2011 101.24 101.24 -0.51 742 | - 3.07 118
Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 103.20 103.20 0.00 - 711/ - 0.59 145
Caxa (Akytus) 6 2,000 10.00 15/11/2007 13/05/2010 104.98 104.98 0.18 0.48 8.06 / - 2.09 138
Caxa (Akytua) 7 2,500 7.95 17/01/2008 11/04/2013 102.00 102.00 0.00 1.27 7711 - 417 134
TamBosckas 061. 400 800  27/12/2007 27/09/2008 100.88 100.88 7.20 /- 0.84 145
Teepckast 06n. 3 800 795  01/12/2007 30/11/2008 100.99 99.65 0.00 7.86 / - 0.99

Tomck 300 1200  22/11/2007 22/11/2007 - #NIANA. | #NIANA. |-

Tomckas 061, 2 600 1000  #N/ANAp 13/10/2007 - #NIANA. | #NIANA. |-

Tomckas 061. 3 900 800  09/11/2007 09/11/2009 98.95 98.45 7.38 /- 175 309
Tomckas 061, 4 1,001 800  26/12/2007 26/12/2011 99.24 98.76 0.00 -0.20 7.46 | - 3.35 241
Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 101.65 101.46 772 | - 1.47 173
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.10 99.51 853 / - 1.04 266
Ya 4 500 10.03 04/12/2007 03/06/2008 101.22 101.22 - -0.03 8.08 / - 0.55 240
Ypa 5 500 8.40 21/12/2007 18/12/2009 100.49 99.10 -0.40 -0.51 8.68 / - 181 255
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 100.20 99.76 0.00 -0.27 743 | - 178 216
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 103.04 102.50 0.00 - 7.26 [ - 0.53

UYysawws 4 750 1233 27/03/2008 27/03/2009 105.57 105.57 -0.23 8.27 | - 124 235
UYygaums 5 1,000 785 05/12/2007 05/06/2011 99.59 99.59 -1.64 -0.42 8.14 | - 2.89 188
SApocnasns 400 900  18/12/2007 17/12/2009 99.47 98.66 0.00 -0.34 962 / - 119 254
Slpocnasckas 061, 4 1,000 1050 24/11/2007 26/05/2009 104.69 104.69 0.69 164 7.14 | - 1.36 120
Slpocnasckas 061, 5 500 7.75  30/12/2007 30/12/2008 100.50 100.50 721 /- 1.06 138
Spocnasckas 061, 6 2,000 775  22/04/2008 19/04/2011 - - - #NIANA. | #NIANA. |-

fApocnasckas 06r. 7 2,000 8.50 01/01/2008 30/03/2010 100.39 99.85 0.00 -0.03 0.92 7711 - 2.07 165
Tonnueo u sHepeemuka

AnbsiHc HK 3,000 8.92 19/03/2008 16/09/2009 14/09/2011 99.70 99.70 0.00 0.96 0.60 4.69 /9.29 1.63 319
ACIM3K 1,500 12.00 02/01/2008 01/10/2008 31/03/2010 97.90 97.90 2.90 5.89 /15.21 0.78 908
Batukupatepro 3 1,500 8.30 25/12/2007 19/03/2009 09/03/2011 99.50 99.50 3.79 | 8.97 1.22 290
lasnpom A4 5,000 8.22 13/02/2008 10/02/2010 102.86 102.86 -0.14 1.00 6.97 / - 1.98 88
raanpom A5 5,000 758 #NIANAp 09/10/2007 - - - - #NJANA. | #NIANA. |-

laanpom A6 5,000 695  07/02/2008 06/08/2009 100.40 100.40 - 0.05 045 681 /- 158 83
laanpom A7 5,000 679  01/11/2007 29/10/2009 100.23 100.00 0.00 0.12 - 6.84 / - 174 79
laanpom A8 5,000 700 01/11/2007 27/10/2011 100.10 100.10 0.00 -0.39 124 7.09 /- 3.23 85
laanpom A9 5,000 723 20/02/2008 12/02/2014 101.20 101.20 0.00 -0.10 151 741 - 4.79 79
TuapoOrk 5,000 810  02/01/2008 29/06/2011 102.10 102.10 -0.15 1.10 757 /- 297

[T-T34 3 1,500 10.45 18/04/2008 18/04/2008 99.61 99.61 - -0.22 11.61 / 11.61 0.44 581
[T-ToL 4 2,000 10.71 05/03/2008 - 02/09/2009 97.30 97.30 0.00 0.14 -1.65 12.74 | - 1.52 647
ESCK 1,000 8.74 10/04/2008 08/04/2010 05/04/2012 98.30 98.30 0.00 0.80 5.60 / 9.76 2.06 354
Wtepa 2,000 9.75 07/12/2007 07/12/2007 100.06 100.00 - 0.66 9.54 [ 9.54 0.11 394
Kyibbiwesa3soT 2 2,000 8.80 07/03/2008 04/03/2011 99.60 99.00 0.30 9.24 | - 271 296
JleHaHepro 2 3,000 8.54 01/02/2008 27/01/2012 99.30 98.70 0.00 1.80 9.01 /- 3.30 270
TNewaHepro 3 3,000 802  24/10/2007 18/04/2012 - - - #NIANA. | #NIANA. |-

nykoun 2 6,000 725  20/11/2007 17/11/2009 101.10 101.10 0.22 6.78 1 6.78 178 72
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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

nykoun 3 8,000 710  13/12/2007 08/12/2011 100.45 100.45 0.00 0.01 141 7.09 /- 3.33 85
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 101.58 101.58 0.00 -0.17 158 7.20 / - 4.59 88
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 100.19 100.00 0.00 -0.04 0.90 7.26 /762 167 161
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 100.15 100.15 0.86 435 1775 347 149
MO3CK 6,000 8.05 11/03/2008 - 06/09/2011 99.50 99.50 0.00 -0.20 1.99 837 /- 311 209
ork3 3,000 6.75 14/12/2007 14/12/2007 09/12/2011 - - - #N/ANA. [ #NJANA.| -

Orks 5,000 7.50 03/04/2008 01/10/2009 29/09/2011 99.35 99.35 0.00 -0.11 0.65 4.07 /8.02 1.70 195
Oork 6 5,000 7.55 25/10/2007 220412010 19/04/2012 98.33 97.83 0.00 0.06 -0.15 4,94 /859 2.06 242
Mepmanepro 1,000 8.15 2711172007 25/05/2010 22/05/2012 98.90 95.50 0.00 - -0.30 5.63 /9.61 212 338
PyccHedtb 7,000 9.25 14/12/2007 12/12/2008 10/12/2010 88.74 88.74 0.05 -2.26 7.88 /21.88 0.88 1516
CanasatHed)TeOprCuTHes 3,000 10.00  13/11/2007 - 10/11/2009 102.55 102.25 - 0.40 1.90 8.88 / 8.88 1.68 276
CaxaTpanHedrel a3 1,500 1190  05/12/2007 04/06/2008 02/12/2009 100.20 99.97 0.00 0.13 0.18 355 / 12.04 0.53 620
Cubyp 1,500 770 08/11/2007 05/11/2009 01/11/2012 99.50 99.45 0.00 0.11 - 342 /814 172 205
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.25 100.25 0.00 -0.05 0.90 9.13 /- 0.36 352
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 98.70 98.40 0.00 0.05 -0.06 3.39 / 8.60 2.04 244
K 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 99.10 99.10 0.00 0.96 - 3.02 /837 1.39 239
K6 2,000 7.40 2711172007 26/02/2008 21/02/2012 99.64 99.11 0.00 -0.15 -0.07 0.75 /1 9.57 031 395
K8 3,500 8.00 15/11/2007 14/05/2009 10/05/2012 99.49 99.10 0.00 0.06 0.49 3.05 / 8.67 1.33 269
K10 3,000 7.60 20/12/2007 - 17/06/2010 98.82 98.23 0.00 -0.05 0.35 8.39 / #N/AN Apj2.21 220
TioMeHb3Hepro 2 2,700 7.70 03/04/2008 01/04/2010 29/03/2012 99.00 98.00 0.00 0.74 4.87 | 8.56 2.09 240
Yensbarepro 600 8.40 15/11/2007 15/05/2008 13/05/2010 99.95 97.50 0.00 - 242 111.07 0.50 529
OHeprocTpoit 1,500 9.50 23/11/2007 21/11/2008 20/05/2011 98.72 95.18 0.00 - -1.89 3.98 /12.98 091 694
SIkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 99.50 97.60 0.00 -0.45 1.30 3.23 /9.96 121 398
OCKE3C 1 5,000 880  18/12/2007 18/12/2007 100.37 100.37 -0.03 0.07 6.34 /- 0.14 89
OCKE3C 2 7,000 825  25/12/2007 22/06/2010 102.97 102.97 0.00 111 713 /- 2.23 98
OCKE3C 3 7,000 710 14/12/2007 12/12/2008 100.49 100.25 -0.05 0.82 6.86 / - 1.02 106
OCKE3C 4 6,000 730 10/04/2008 06/10/2011 100.90 100.90 0.00 0.20 2.26 716 /- 3.27 92
OCKE3C 5 5,000 720 04/12/2007 01/12/2009 100.38 100.38 0.00 -0.07 1.18 712 /- 1.81 105
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 100.10 99.50 1.80 1019 /- 1.16 420
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.40 98.21 0.00 -0.39 9.96 / - 1.95 374
BenoH 1 1,500 9.10 05/12/2007 - 03/06/2009 - - #N/ANA. [ #NIANA. |-

BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 99.70 99.70 0.20 4.26 / 9.64 157 354
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.00 100.00 0.00 0.00 - 219 /13.34 0.57 741
3onoro Cenvraapa 2 300 1450 01/01/2008 01/01/2008 28/06/2011 101.00 101.00 - 0.90 0.49 /9.46 0.18 388
Kokc 1 3,000 895  17/01/2008 - 16/07/2009 100.00 99.70 0.02 085 9.23 /- 1.47 318
Kokc 2 5,000 870  20/03/2008 18/03/2010 15/03/2012 99.00 99.00 0.00 0.50 -0.55 532 /9.38 2.01 319
MareauT 1 1,500 825  20/12/2007 18/12/2008 99.10 99.10 0.10 9.28 /9.28 1.00 339
MareauT 2 5,000 820  28/03/2008 23/03/2012 98.70 98.70 0.00 1.65 8.74 | - 3.47 236
MAWP Wnesct 2 1,000 10.80  27/11/2007 27/11/2007 99.98 99.05 -0.36 0.82 16.36 / 16.36 0.09 1036
MAWP VHesct 3 2,000 1115 02/04/2008 - 01/04/2009 98.02 98.02 0.00 0.02 13.09 / - 121 751
Makem M'pynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 100.00 99.50 0.06 4.23 /15.10 0.34 915
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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 0.00 3.00 893 /- 1.18 299
Meven 1 2,000 550  22/11/2007 - 22/11/2007 - - - #NIANA. | #NJANA. |-

Meven 2 5,000 840  19/12/2007 16/06/2010 12/06/2013 102.10 102.10 - -0.10 1.22 3.78 /764 2.20 149
HuxHe-Nerckoe 1 550 20/12/2007 18/06/2009 99.00 99.00 0.00 1.22 0.61 /061 1.65 -523
HwxHe-TleHckoe 2 400 12.00 08/01/2008 - 08/07/2008 98.50 98.00 0.00 0.67 14.95 | 14.95 0.60 889
HOK 400 12.30 27/03/2008 25/09/2008 22/09/2011 99.50 99.00 0.00 3.28 /13.59 0.79 757
HCMM3 1,000 1.00 19/11/2007 19/05/2008 - - - #NJANA. [ #NJANA. |-

OMK 3,000 9.20 06/12/2007 12/06/2008 100.10 100.10 0.35 9.20 / - 0.56 347
PycAn 3 6,000 7.20 21/03/2008 21/09/2008 99.50 99.50 1.45 792 /- 0.83 215
CsoboaHbIii Cokon 2 600 11.75 22/11/2007 - 22/11/2007 - - #NJANA. [ #NIANA. |-

CsoboaHblii Cokon 3 1,200 11.57 27/11/2007 25/11/2008 24/05/2011 99.50 99.50 0.00 0.10 3.88 /1241 0.90 640
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.21 100.10 0.24 0.74 1 755 0.30 200
TMK 3 3,000 760  25/03/2008 24/03/2009 100.49 100.20 0.25 747 1747 127 157
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 - - - #NIANA. | #NJANA. |-

Xaitnenz Fong 750 1275 02/01/2008 - 02/04/2008 100.30 100.30 0.00 0.70 1258 | 12.58 0.39 675
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 101.25 101.25 0.75 153 191 / 7.62 0.59 195
lTpoMbiwneHHOoCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 100.00 100.00 - 1.00 / 1.00 0.80 -459
AsToBa33 5,000 7.70 25/12/2007 22/06/2010 99.25 99.25 - 0.06 8.17 1 8.17 2.22 199
AgTonpu6op 500 12.80 31/10/2007 29/04/2009 99.65 99.65 0.00 -0.15 0.42 | 0.42 1.42 2369
Awvten 1,200 8.00 15/11/2007 - 15/11/2007 99.12 99.12 0.00 -0.08 23.69 / 23.69 0.05 1706
ApHecT 600 24/10/2007 23/04/2008 29/04/2009 - - - - #NJANA. [ #NJANA.| -

BarorMau 1 300 13.50 20/12/2007 19/06/2008 102.00 102.00 0.00 0.30 0.50 10.48 / 10.48 0.57 469
BarorMalu 2 1,000 11.00 19/12/2007 15/12/2010 99.30 97.50 0.00 1.39 292 /- 2.79 -319
BKM 1,000 975  05/12/2007 04/06/2008 99.89 99.89 0.89 10.15 / 10.15 0.54 438
BMY 1,500 11.00  25/12/2007 25/12/2007 2211212009 99.90 99.90 0.00 0.00 0.93 /11.72 0.15 603
BonrabypMatu 600 14.00  09/04/2008 08/10/2008 100.00 99.00 15.09 / 15.09 081 894
BocTokuemeHT 800 1200  22/11/2007 19/11/2009 100.10 100.10 043 /043 1.96 512
rA3 5,000 849  12/02/2008 12/02/2008 08/02/2011 100.02 100.02 0.07 0.62 0.79 / 853 0.28 296
TmapoMawCepauc 1,000 990  27/11/2007 27/05/2008 24/11/2009 99.49 98.25 0.00 348 / 1224 051 638
I'C Cyxoro 5,000 785  27/03/2008 24/09/2009 26/03/2017 99.00 97.75 0.00 -0.13 191 / 897 167 288
[Tloporobyx 900 12/12/2007 11/06/2008 - #NIANA. | #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 100.60 99.02 -0.56 14.05 / 14.05 0.55 806
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 102.45 102.45 - -0.05 0.75 793 /- 242 172
VckuTumuemeHT 2 500 12.50 07/11/2007 - 05/11/2008 100.00 100.00 0.00 -0.40 0.50 / 0.50 1.00 714
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 99.50 99.50 0.00 -0.01 0.50 292 1922 0.81 342
Kuposckuit 3-4 1,500 9.20 26/03/2008 24/09/2008 24/03/2010 100.30 98.50 0.00 391 /1012 0.83 427
KMMO 1,000 930  18/03/2008 16/09/2008 16/03/2010 99.25 96.85 0.00 -1.06 453 | 11.95 0.80 602
KpuorexMaty 1 500 9.75  08/01/2008 - 08/07/2008 - - #NIANA. | #NJANA. |-

KpuorexMaty 2 1,000 1120 18/12/2007 17/06/2008 15/12/2009 98.50 98.50 -0.48 -1.01 4.28 | 14.08 0.55 811
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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 99.13 99.13 0.00 0.03 6.70 / 12.87 0.82 302
Mapuitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 100.00 100.00 2.00 11.38 / 11.38 0.96 540
Mapuitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 99.50 99.05 0.00 -0.21 2.85 / 1355 0.56 761
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 97.00 97.00 4.55 | 18.85 0.51 1255
Mul 1 1,000 7.85 05/12/2007 - 03/06/2009 99.99 99.99 - 8.00 / 8.00 1.39 203
Mul 2 3,000 8.90 11/03/2008 11/03/2008 06/09/2011 100.00 99.00 0.00 1.03 /1047 0.35 479
Motosun. 3aBoab! 1,500 9.40 24/01/2008 22/01/2009 99.38 99.38 0.00 0.96 -0.52 10.16 / 10.16 1.08 421
MotopoCrpontens 800 10.00 20/03/2008 - 19/03/2009 100.00 100.00 0.00 - 10.24 /10.24 121 424
HE Petan 1,000 9.90 12/12/2007 10/12/2008 09/12/2009 97.15 96.85 0.00 0.25 7.10 /13.20 0.94 713
HukocXum 2 1,500 11.25 15/11/2007 - 20/08/2009 98.07 98.07 -0.43 -0.93 13.03 / 13.03 1.45 677
Huron 1 1,000 1.00 18/12/2007 18/12/2007 16/12/2008 - - - #N/ANA. [ #NJANA.| -

Huron 2 2,200 11.75  18/12/2007 - 15/12/2009 99.10 99.10 0.00 0.08 -0.20 1259 / - 167 627
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 - - - #NIANA. | #NJANA.| -

Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 99.79 99.20 0.00 -0.01 346 /1127 0.57 545
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 99.98 99.50 0.00 0.05 0.81 / 12.96 0.12 720
OM3 4 900 28/02/2008 - 26/02/2009 76.00 76.00 2258 | 22.58 1.10 1570
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 102.20 100.85 4.02 / 8.05 1.62 201
MexaTskMpomMApmaTypa 500 1060  14/11/2007 - 11/11/2009 99.01 99.01 0.80 /0.80 1.94 2228
Mexonnake 1,500 11.25 20/12/2007 19/06/2008 17/12/2009 99.90 98.00 0.00 0.19 0.95 4.09 /13.32 0.57 739
nv3 1,200 9.60 22/01/2008 21/07/2009 - - - #N/ANA. [ #NJANA. |-

MpomtpakTop 1 1,500 03/01/2008 - 03/07/2008 99.50 99.50 0.00 0.45 0.53 0.72 10.72 0.69 -483
lpomTpakTop 2 3,000 10.75 2210412008 20/10/2009 18/10/2011 - - #N/ANA. [ #NJANA.| -

PoctBepton 800 9.30 2711172007 2711172007 26/05/2009 100.00 99.86 - -0.01 0.23 0.61 /10.11 0.09 450
PbibuHckkabenb 1,000 10.75 04/12/2007 04/03/2008 28/02/2012 100.02 100.02 0.00 0.32 152 091 /11.10 0.32 540
CanasatCrexro 1 750 1160 25/03/2008 25/03/2008 100.50 100.50 0.00 1058 / 10.58 0.38 486
CanasatCrexro 2 1,200 928  31/10/2007 28/10/2009 100.00 100.00 0.50 10.76 / 10.76 1.62 465
CanioT QHeprus 3,000 980  25/12/2007 25/12/2007 99.64 99.64 -0.12 0.64 1213 / 12.13 0.15 640
CarypH HMO 1 1,500 890  23/03/2008 23/03/2008 99.85 99.85 9.45 /945 0.38 379
CarypH HMO 2 2,000 925  21/03/2008 21/03/2008 20/09/2011 - #NIANA. | #NJANA.| -

CarypH HMO 3 3,500 875  07/12/2007 06/12/2008 06/06/2014 98.83 98.83 0.00 0.83 2.31 1.75 / 10.10 0.96 418
Cesepcrans AsTo 1,500 800  24/01/2008 21/01/2010 102.40 101.00 0.00 -1.30 7.29 /729 1.93 120
Ceskabenb 1 500 1250  #N/ANAp - 06/10/2007 - - - HNIANA. | #NJANA. |-

CeBkabenb 2 1,000 10.50 04/12/2007 28/11/2008 100.00 99.50 0.00 - /- - -
CeBkabenb 3 1,500 11.25 01/01/2008 27/03/2012 100.00 100.00 0.00 021 1173 / - 3.16 529
Cubmpckmit LiemeRT 800 13/12/2007 12/06/2008 102.00 100.00 - -1.55 /-1.55 0.66 -709
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 99.50 99.45 0.00 0.11 342 /814 172 205
CHX3 1,000 12.00 01/04/2008 29/09/2009 97.85 97.85 0.00 -1.95 13.73 1 13.73 1.56 739
COK-AsToKOMN. 1,100 12.00 25/10/2007 - 24]04/2008 - - #N/ANA. [ #NJANA. |- -
TAN® 4,000 842  13/03/2008 11/09/2008 09/09/2010 99.97 99.97 0.00 2.66 2.69 / 8.62 0.80 284
B3 1,000 925  21/12/2007 20/06/2008 18/06/2010 99.50 99.00 0.52 2.67 /1068 0.58 489
Tenaop 500 1220 20/11/2007 20/05/2008 17/11/2009 - #NIANA. | #NIANA.| -
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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

TepHa 1 500 100  18/12/2007 18/12/2007 16/12/2008 100.00 96.00 - - 191 /1517 0.15 927
TepHa 2 1,500 1260  09/11/2007 - 04/11/2011 99.98 99.98 - 0.11 2.46 0.14 /0.14 3.79 676
TexHoHukomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 99.19 99.10 0.00 -0.01 1.05 3.24 /1193 0.48 610
TexHoHuKomb 2 3,000 970  13/03/2008 10/09/2009 07/03/2012 96.70 96.70 0.00 -0.10 5.38 / 12.03 156 581
TpaHcMauw 1 1,500 1.00 01/12/2007 - 01/12/2007 98.50 98.50 - - 16.28 / 16.28 0.09 1028
TpaHcMaw 2 4,000 8.60 14/02/2008 12/02/2009 10/02/2011 99.20 98.50 0.00 -0.25 3.95 /9.76 114 382
YMMO 2 4,000 9.50 20/12/2007 19/06/2008 17/12/2009 101.50 101.50 0.00 2.03 3.30 224 1722 0.59 157
YHUKYM 1,000 12.50 18/12/2007 18/12/2007 15/12/2009 98.78 98.78 0.00 - - 1.49 /21.58 0.13 1520
Ypansaron3asog 1 2,000 9.40 01/04/2008 - 30/09/2008 99.79 99.79 0.00 0.69 1.49 9.86 /9.86 0.84 401
YpansaroH3asog 2 3,000 10.10 02/04/2008 02/04/2008 05/10/2010 100.06 100.06 0.06 0.29 153 /10.18 0.40 327
YpanXuminact 500 10.50 26/10/2007 - 21/01/2011 - - - - #NJANA. [ #NIAN.A.

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 100.10 97.50 0.00 - 506 / 9.01 2.00 284
OMAIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 98.41 98.41 0.00 -0.59 10.79 / 10.79 2.80 443
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 99.70 99.35 0.00 0.03 0.53 1.86 / 12.68 0.51 681
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 100.10 99.50 0.00 -0.20 1543 / - 2.22 938
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.70 99.70 0.00 -0.05 -0.09 1.31 / 13.94 0.14 812
Axpren 200 12.00  18/01/2008 18/07/2008 17/07/2009 - - #NIANA. | #NIANA.| -

BonraTenekom 2 3,000 8.20 04/12/2007 02/12/2008 30/11/2010 101.30 101.30 2.59 /7.08 0.99 129
BonraTenekom 3 2,300 8.50 04/12/2007 - 30/11/2010 101.60 101.60 -0.08 -1.30 8.06 / - 251 171
BonraTenekom 4 3,000 7.99 11/12/2007 08/09/2009 03/09/2013 102.04 102.04 0.00 134 2.32 /7.00 1.64 99
[anbcaasb 2 2,000 8.85 05/12/2007 02/06/2010 30/05/2012 102.46 102.46 151 470 1 7.94 215 176
[anbcaasb 3 1,500 8.60 05/12/2007 03/06/2009 101.20 100.75 0.50 8.09 / - 1.39 179
VctnaitH 2 3,000 10.50 22/11/2007 - 22/05/2008 99.11 99.11 -0.84 0.11 12.46 | 12.46 0.49 659
K[ Aeua duHaHc 1,000 13.00  24/10/2007 23/04/2008 21/04/2010 - #NIANA. | #NIANA.| -

Wrepa 2,000 975  07/12/2007 07/12/2007 100.06 100.00 0.66 954 / 9.54 0.11 394
MITC 4 1,500 710 24/10/2007 22/04/2009 - #NIANA. | #NJANA. |-

MFTC5 1,500 710 27/11/2007 25/05/2010 99.81 99.66 0.00 0.08 7.34 1734 2.19 141
MeracpoH 3 3,000 925  15/04/2008 15/04/2008 100.60 100.60 -0.40 8.10 / - 0.44 250
MMK TpaHcduHaHe 650 1150  10/01/2008 10/07/2008 99.90 98.00 -0.05 13.44 | 13.44 0.62 747
PX[ 2 4,000 7.75  05/12/2007 05/12/2007 100.35 100.12 - 571 /- 0.11 29
PXnA 3 4,000 8.33 05/12/2007 02/12/2009 103.04 103.04 -0.06 0.94 6.87 / - 1.80 81
PXA 5 10,000 6.67 24/01/2008 22/01/2009 100.00 100.00 0.00 -0.38 0.75 6.77 | - 113 94
PXA 6 10,000 7.35 14/11/2007 10/11/2010 100.91 100.91 -1.65 0.91 713 /- 2.53 94
PXn 7 5,000 7.55 14/11/2007 07/11/2012 102.67 102.50 0.32 2.60 7.05 / - 3.89 78
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 - - - - #NJANA. [ #NJANA.| -

Cesepo-3anagaHblit Tenekom 4 2,000 8.10 13/12/2007 08/12/2011 101.03 100.50 0.00 - 811 /- 3.26 183
CubupbTenekom 5 3,000 920  26/10/2007 - 25/04/2008 100.82 100.68 0.00 -0.02 0.53 781 /- 0.45 216
CubupbTEnekom 6 2,000 785  20/03/2008 18/09/2008 16/09/2010 101.00 99.90 0.00 0.30 1.45 2.36 /745 0.83 171
CubupbTenekom 7 2,000 865  21/11/2007 20/05/2009 103.90 100.75 0.00 7.8 /- 1.37 125
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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
TenekoMMmyHukayuu, medua, mpaHcnopm

Cmaprc 3 1,000 1410 01/04/2008 30/09/2008 29/09/2009 99.00 99.00 -0.60 -0.30 7.80 / 15.84 0.78 966
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.00 98.00 -0.10 1.39 12.73 [ 12.73 1.08 664
YPCW 4 3,000 999  01/11/2007 01/11/2007 100.09 100.05 -0.06 - 7.04 /- 0.02 157
YPCU'5 2,000 919 17/04/2008 - 17/04/2008 100.75 100.75 0.00 0.45 772 /- 0.45 213
YPCU 6 2,000 8.20 22/11/2007 20/11/2008 17/11/2011 100.75 100.25 1.00 212 1785 0.95 204
YPCU 7 3,000 8.40 18/03/2008 17/03/2009 13/03/2012 100.95 100.95 0.96 256 /781 1.24 191
Yertb-Jlyra 600 9.90 15/11/2007 11/02/2010 100.00 96.01 0.00 -1.00 11.34 | - 1.86 506
LleHTp. Tenerpac 3 700 9.75 02/01/2008 01/04/2009 - - - - #NJANA. [ #NJANA. |-

LleHTpTenekom 4 7,000 13.80 19/02/2008 - 21/08/2009 110.31 110.31 0.22 181 7.78 1 7.78 154 178
LleHTpTenekom 5 3,000 8.09 04/03/2008 02/09/2008 30/08/2011 100.00 100.00 0.00 0.00 1.87 /823 0.78 248
OVPIOHNOH 1,500 13.50 13/11/2007 10/11/2009 99.75 99.75 0.00 0.51 12,12 [ 12.12 161 607
lOxTeriekom 3 3,500 10.90  09/04/2008 10/10/2009 100.15 99.90 0.03 0.08 8.67 / 8.67 1.70 258
IOxTerekom 4 5,000 10.00  12/12/2007 09/12/2009 102.45 101.71 - -0.12 158 922 /- 177 262
10T3iip 2 1,000 995  11/12/2007 - 10/03/2009 99.10 99.10 0.00 0.40 157 11.09 / 11.09 1.16 505
10T3iip 3 2,000 1040  18/12/2007 16/12/2008 14/12/2010 99.00 97.00 0.00 1.20 4.72 | 12.66 0.97 662
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/12/2007 30/06/2008 100.90 99.00 0.00 -0.05 8.32 /8.32 0.63 261
AsrobaH WHescT 250 13.00  25/12/2007 23/09/2008 100.00 100.00 0.00 13.63 / 13.63 0.77 759
AMKK KO 1,000 9.00 26/02/2008 23/08/2011 99.95 99.70 0.00 -0.18 -0.05 9.25 / - 3.01 300
AVXK 2 1,500 11.00 01/02/2008 01/02/2010 100.00 100.00 - 11.28 / - 1.83 502
AVXK 3 2,250 9.40 15/01/2008 15/10/2010 103.80 103.80 0.00 - 8.20 / - 244

AVXK 4 900 8.70 01/11/2007 01/02/2012 104.56 104.56 0.00 0.28 7.66 / - 3.32 139
AVXK 5 2,200 7.35 15/01/2008 15/10/2012 100.00 100.00 0.00 0.30 1.50 755 [ - 3.92 128
AVXK 6 2,500 7.40 15/01/2008 15/07/2014 100.19 99.80 0.00 - 175 7.61 /- 4.98 128
AVKK 7 4,000 768 15/01/2008 15/07/2016 101.27 101.27 0.00 -0.03 127 769 / - 5.99 129
AVXKK 8 5,000 763 15/12/2007 15/06/2018 101.10 101.10 0.00 0.03 1.60 769 /- 4.73 119
AVKK 9 5,000 749 15/11/2007 15/02/2017 100.05 100.05 0.00 -0.20 0.47 769 / - 5.22 129
AK Bapc 2 1,500 800  24/01/2008 22/01/2009 99.00 99.00 0.00 0.00 9.04 /9.04 1.10 313
Axubark 600 1160 25/10/2007 24/04/2008 23/04/2009 - #NIANA. | #NIANA.| -

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

Bank CarkT-MeTep6ypr 1,000 900  18/12/2007 19/06/2008 22/06/2009 100.00 100.00 1.25 3.66 /9.30 0.59 361
Bre 500 15/11/2007 12/02/2009 99.00 99.00 - -0.41 0.77 1 0.77 1.30 -497
BEPP 575 10.00 06/01/2008 11/10/2009 112.40 112.20 0.00 3.56 / 3.56 176

Boapoxaenue 3,000 8.95 05/03/2008 - 03/03/2010 100.60 100.60 0.00 -1.37 8.84 | - 1.98 268
BTb 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 99.85 99.85 0.00 0.05 1.96 / 6.77 0.38 121
BTB 5 15,000 5.90 25/10/2007 25/04/2008 17/10/2013 - #NJANA. [ #NJANA.| -

BTE 6 15,000 5.75 16/01/2008 16/07/2008 06/07/2016 - - - #NJANA. [ #NIANA.| -

l"a3baHk 750 10.50 20/11/2007 05/12/2007 25/11/2008 100.05 99.50 0.00 0.03 -0.23 0.95 / 12.55 0.11 331
raanpomBanK 1 5,000 710  31/01/2008 - 27/01/2011 98.95 98.95 0.95 760 /- 2.72 138
Ta3anpoMBaHK 2 5,000 6.54  28/11/2007 28/11/2007 20/11/2013 - - - #NIANA. | #NJANA.| -

rno6akc 2,000 11.00  13/03/2008 13/03/2008 15/03/2010 98.50 98.50 0.00 -0.10 1.00 10.78 / 15.58 0.34 953
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baHku u puHaHCHbI

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 - - #NIANA. | #NIANA.| -

EspoKommepy 2 3,000 949 13/12/2007 12/06/2008 10/06/2010 96.85 96.85 0.00 3.68 /1533 0.53 928
EspoKommepy 3 3,000 949  13/12/2007 12/06/2008 10/06/2010 96.85 96.85 0.00 3.68 /1533 0.53 928
XKunCouylnoteka 1 600 11.50 25/10/2007 - 22/10/2009 - - - #N/ANA. [ #NJANA. |-

XunCouylnoteka 2 1,500 11.00 17/04/2008 17/04/2008 15/04/2010 99.00 98.26 0.00 0.48 2.81 /1450 0.43 855
XKunduHaue 500 9.25 2171212007 19/12/2008 100.00 100.00 - 1.30 7 1.30 1.12 -439
3eHnt 2 2,000 8.39 16/02/2008 16/02/2009 99.25 99.25 - 0.08 0.89 919 /- 1.15 325
3eHnt 3 3,000 8.45 14/11/2007 - 09/11/2011 99.96 99.96 0.00 -0.03 0.14 /014 3.88 359
3eHnt 4 3,000 8.13 04/04/2008 04/04/2008 06/04/2010 99.75 99.50 0.00 0.03 1.68 /9.18 0.41 351
WHBecTToprbaHk 2 350 10.25 15/04/2008 14/10/2008 100.10 100.10 0.00 10.39 /10.39 0.86 451
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 99.20 99.20 0.00 -0.69 2.88 / 13.86 0.35 799
Kut ®uHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 99.99 99.99 0.00 0.14 3.89 /10.24 0.80 441
KMB 2 3,400 775  05/12/2007 03/12/2008 30/11/2011 99.80 99.40 0.00 229 /828 0.98 245
Kpeawt Espona 3 3,500 794 06/02/2008 06/08/2008 03/02/2010 - - - #NIANA. | #NJANA.| -

TNokoBark 2 500 10.65 - 22/04/2008 100.20 100.20 0.00 - - - - -

Macrep6atk 2 1,000 1150 23/11/2007 - 23/05/2008 99.95 99.95 - 0.87 3.95 11.88 / 11.88 0.50 604
MacrepbaHk 3 1,200 11.75 05/12/2007 05/12/2007 30/11/2011 100.09 100.00 0.00 0.05 1.56 11.82 /11.41 2.90 579
MIM 3 6,000 8.50 03/04/2008 02/10/2008 01/10/2009 99.67 99.67 0.00 0.17 - 4.45 1 9.06 0.85 325
Mengenb 750 12.80 05/12/2007 03/09/2008 01/09/2010 99.07 99.07 - -0.62 -0.13 4.46 | 14.69 0.72 861
MWNA 1 2,200 10.00 - 05/12/2007 20/09/2012 103.25 103.25 0.00 -1.25 - /- -

MWA 2 1,000 8.60 07/11/2007 - 09/08/2008 100.15 99.00 0.00 9.47 [9.47 0.71

MWA 3 1,500 9.40 29/11/2007 26/02/2009 23/02/2012 99.41 99.41 0.00 8.91 /10.24 1.15 426
MKB 2 1,000 10.40  06/12/2007 06/12/2007 04/06/2009 100.10 99.50 -0.25 0.53 091 / 12.24 0.11 652
MJIK GuHaHe 550 1290  25/10/2007 23/07/2009 - #NIANA. | #NJANA. |-

MMB 2 3,000 650  13/02/2008 13/02/2008 11/02/2009 - #NIANA. | #NJANA.| -

MOMA 1 1,500 900  21/12/2007 21/12/2010 99.75 96.70 0.00 10.07 / 10.07 1.99 377
MOWA 2 3,000 799 07/03/2008 19/12/2007 07/09/2011 97.98 97.98 0.00 -2.23 8.92 /23.99 258 270
MOMTK 1 3,000 900  27/03/2008 26/09/2009 96.25 96.25 0.00 -1.74 1271 /- 1.05 602
MOWTK 2 4,000 899  26/03/2008 26/03/2009 26/03/2011 99.88 99.88 3.96 /9.28 1.25 331
Moc. 3anor. Bank 800 11.65 16/11/2007 - 17/11/2009 100.00 100.00 0.20 11.98 / 11.98 1.62 618
MocKommepubak 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 99.78 99.50 1.29 1 12.62 0.11 688
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 96.45 96.45 -0.45 3.45 /11.40 1.37 528
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 0.00 0.30 0.83 /8.99 0.14 342
HOK 1,000 9.80 07/11/2007 09/05/2008 12/05/2009 - #N/ANA. [ #NJANA.| -

OVIKK 1,000 924 26/02/2008 21/02/2012 - #NIANA. | #NJANA. |-

OprpacBaHk 500 10.00  10/02/2008 10/02/2009 - - #NIANA. | #NJANA. |-

MeTpokoMMepL, 2 3,000 850  27/02/2008 31/08/2009 99.50 98.00 0.00 -0.40 0.25 945 / - 159 334
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Mpobuatec 5 1,000 969  31/10/2007 01/08/2008 29/04/2009 100.05 100.05 8.85 / 8.86 0.67 315
Mpocesiabbank 4 600 820  01/11/2007 - 01/11/2007 - - #NIANA. | #NJANA. |-

Mpocasiabbank 5 4,500 799 22/11/2007 21/05/2009 17/05/2012 98.70 96.51 0.00 -0.40 3.50 /9.89 1.34 386
nenr 1,100 1170 21/04/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 - 6.10 / 12.04 0.86 608
36 NuanHr 500 12.50 26/03/2008 26/03/2008 23/09/2009 100.49 100.49 -2.43 2,57 [ 11.55 0.38 579
PeneccaHc Kanutan 2,000 10.45 04/03/2008 02/09/2008 02/03/2010 99.40 98.50 0.00 -0.05 447 | 12.07 0.75 615
PenHuc 750 10.40 01/04/2008 01/04/2008 30/03/2010 100.00 98.95 -0.22 2.16 / 11.96 0.40 618
PocbaHk 3,000 7.89 15/02/2008 15/02/2009 101.00 99.00 - 0.70 7.88 1788 1.18 201
PCXb 1 3,000 7.20 05/12/2007 04/06/2008 99.70 99.70 0.00 0.05 - 7.92 1792 0.56 225
PCXb 2 7,000 7.85 21/11/2007 - 16/02/2011 100.50 100.21 0.19 1.70 7.95 /- 2.70 172
PCXb 3 10,000 7.34 21/02/2008 18/02/2010 09/02/2017 99.09 99.09 0.00 0.20 1.36 2.09 /792 2.00 180
PTK-NuauHr 4 2,250 880  08/04/2008 08/04/2008 100.20 100.20 851 / 851 0.42 286
PTK-Nuaukr 5 2,250 835  14/02/2008 12/08/2010 98.35 97.00 -0.33 0.05 952 /952 2.31 382
Pycckuit Ctangapt 3 2,000 8.40 #N/AN Ap - 22/08/2007 - - #N/AN.A. [ #NJANA. |-

Pyccxuii CTanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 97.30 96.36 0.00 -0.67 3.93 /1273 0.77 677
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 95.87 95.87 0.00 1.62 4.80 / 11.96 111 591
Pyccxuit Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 98.20 98.20 0.00 -0.25 1.42 | 13.40 0.37 755
Pycckuit CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 96.00 96.00 0.00 0.50 2.89 /13.09 0.85 708
Pyc®aHaHcbark 1 1,500 7.65 04/12/2007 02/12/2008 - - - #NJANA. [ #NJANA. |-

Pyc®aHaHcbark 2 1,500 7.50 04/12/2007 02/12/2008 99.10 99.10 -0.50 853 / - 0.98 268
Pyc®aHaHcbaHk 4 4,000 7.74 15/02/2008 12/02/2010 97.75 97.75 0.00 0.36 9.02 / - 1.95 285
PycbbaHk 1 1,400 10.00 20/03/2008 - 19/03/2009 101.98 96.06 152 11.04 / 11.04 1.23 500
PycbbaHk 2 2,000 9.50 21/02/2008 22/08/2008 22/02/2010 98.50 97.41 0.00 0.80 0.76 10.77 1 12.48 0.73 659
Cas3bbaHk 2,000 8.90 25/10/2007 23/04/2009 21/04/2011 - - - #NJANA. [ #NIANA.| -

CesepHas KasHa 1,000 10.75  03/01/2008 02/10/2008 01/10/2009 100.00 100.00 0.00 10.25 / 10.76 0.82 -4
CnaslHeBcTBaHK 2 900 900  29/10/2007 27/10/2008 - #NIANA. | #NJANA. |-

CobuHbank 2,000 1200 14/11/2007 13/05/2009 100.15 99.85 0.00 -0.15 0.47 1047 147 633
ConupapHocTs 1 1,000 10.75  04/12/2007 04/12/2007 01/12/2009 99.40 98.85 0.00 1.02 /19.79 0.10 1356
ConuaapHocTs 2 950 1070 20/01/2008 22/04/2008 20/04/2010 - #NIANA. | #NIANA.| -

Cotoz 1 1,000 925  25/10/2007 05/12/2007 24/04/2008 - #NIANA. | #NJANA.| -

Cot03 2 2,000 8.37  04/04/2008 05/10/2009 100.14 99.91 0.00 -0.13 852 /- 1.69 243
Cripy Bark 1 500 925  15/11/2007 - 15/11/2007 - - - - HNIANA. | #NJANA. |-

CnpyT bark 2 1,000 10.74 06/12/2007 05/06/2008 31/05/2012 98.00 97.60 0.00 -0.06 2.02 /1531 0.52 927
CTUH 300 15.50 01/04/2008 01/04/2008 100.58 100.45 0.13 0.52 14.70 | 14.70 0.39 873
CypocTtpouTenbHblit bank 1 1,500 03/01/2008 - 02/07/2009 99.50 99.50 -0.05 1.40 0.30 / 0.30 1.69 -556
CypocTpouTenbHblit bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 99.40 98.20 0.00 2.87 111.78 0.56 594
TathHK 500 11.00 06/02/2008 06/02/2008 100.00 100.00 11.17 /1117 0.26 548
Tat®oHp 3 1,500 10.00 20/11/2007 19/05/2009 100.00 100.00 0.00 0.49 0.49 /0.49 153 466
TK OuHanc 1,000 1050  20/03/2008 - 18/09/2008 100.49 100.49 10.15 / 10.15 0.80 430
TpancKanutan 800 920  27/11/2007 29/05/2008 01/06/2009 - - - #NIANA. | #NJANA.| -

TpaHcOuHaHe 3,000 1050 25/12/2007 25/09/2009 100.50 99.00 0.00 11.07 / - 159 500
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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 98.00 98.00 0.00 -0.04 -1.00 12.07 / 12.07 1.40
YpanfluaunrLiexp 1,000 1150 24/10/2007 28/10/2009 - #NIANA. | #NJANA. |-
YPCA1 1,500 765  25/10/2007 24/04/2008 - #NIANA. | #NJANA. |-
YPCA 2 1,500 7.60 14/12/2007 12/12/2008 - - - #NJANA. [ #NJANA. |-
YPCA3 3,000 9.60 06/12/2007 04/06/2009 99.26 99.26 -0.43 0.51 10.35 / - 1.34
YPCA5 3,000 10.05 22/04/2008 18/10/2011 98.71 98.04 0.00 0.00 - 10.84 / - 3.05
XK 2 3,000 9.25 13/11/2007 12/05/2009 11/05/2010 99.48 99.48 291 253 6.11 /9.84 1.30
XKo 3 3,000 9.45 20/12/2007 18/09/2008 16/09/2010 98.55 97.11 - -1.02 3.92 /12,55 0.78
XKo 4 3,000 9.95 16/01/2008 15/10/2008 12/10/2011 98.80 98.10 -0.15 - 0.55 3.02 /12.16 0.85
XMIK OtkpbiTve 200 11.00 13/11/2007 - 11/11/2008 99.40 98.50 0.00 -0.15 12.62 / - 0.88
LienpWHsectBank 2 1,500 10.00  10/11/2007 11/05/2008 11/11/2009 100.07 100.00 0.00 1.27 0.26 2.73 1 10.16 0.48
JKenoBank 1,000 10.75  25/12/2007 25/12/2007 29/12/2009 99.95 99.50 0.00 0.99 / 12.92 0.16
Onemre 200 20/11/2007 08/02/2008 100.00 100.00 0.00 / 0.00 0.30
IOHuacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 99.30 99.30 332 /332 1.23
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 - - - #NIANA. | #NJANA. |-
ArpoxonauHr 1,000 1275 18/01/2008 - 24/07/2009 99.00 99.00 1.00 14.09 / 14.09 1.40
AnapgyLukuH 2 1,000 12.30 28/11/2007 25/11/2009 23/11/2011 99.70 99.45 0.00 0.05 -1.73 6.95 / 12.91 161
AnTtaH 150 01/01/2008 30/06/2009 99.50 99.50 0.30 /0.30 1.68
bantuka 1,000 8.75 20/11/2007 20/11/2007 - - - - - #NJANA. [ #NJANA. |-
Bantumop 3 800 11.25 15/11/2007 - 15/05/2008 100.05 99.65 0.00 0.14 11.83 / 11.83 0.48
BopoauHo 2,500 10.50 19/12/2007 18/06/2008 16/12/2009 100.00 100.00 0.00 1.00 3.30 /10.73 0.57
BB[ 2 3,000 9.00 19/12/2007 - 15/12/2010 102.65 102.65 8.19 /- 253
Boxckas TeKCTUNbHas 1,000 1250  21/12/2007 21/12/2007 18/12/2009 99.89 99.01 0.00 -0.47 0.38 121 / 16.36 0.14
BonwweGHbIii kpait 500 1150  04/12/2007 02/12/2008 - #NIANA. | #NJANA. |-
Boctok-Cepauc 1,500 1099  13/03/2008 13/03/2008 10/09/2009 100.00 100.00 0.80 232 /1122 0.35
ObiMoB 800 1099  02/11/2007 02/05/2008 30/10/2009 99.60 98.85 0.00 -0.37 3.36 /12.93 0.45
3epHoBas kom. HacTiowa 1,000 1250  21/12/2007 20/06/2008 18/12/2009 102.00 102.00 2.96 /9.47 058
Wtypuct 1,000 900  24/10/2007 21/04/2010 - #NIANA. | #NJANA. |-
Kapar 2 500 1200  25/12/2007 25/12/2007 2211212009 100.00 100.00 0.00 0.00 0.97 /12.12 0.15
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 99.97 98.20 0.00 3.79 /1 3.79 1.27
KpacHbiit boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 100.00 99.00 0.00 1.74 1 12.95 0.28
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 98.60 97.00 0.00 0.55 3.94 /16.78 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 0.02 1.80 / 13.06 0.28
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 99.53 99.53 -0.47 0.18 17.33 / 17.33 0.13
HoBble Yepemywwkm 2 300 1130 22/01/2008 22/04/2008 - - #NIANA. | #NJANA. |-
HyTpuHBeCTXONaNHT 1,200 950  11/12/2007 09/06/2009 98.30 98.30 -1.10 4.95 | 4.95 147
Owmena 50 1800  #N/ANAp 03/10/2007 - #NIANA. | #NJANA. |-
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OCT 2 1,000 08/11/2007 08/05/2008 98.98 98.10 2.75 1 2.75 0.53

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 / 0.70 0.58 -483
0OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 98.95 98.95 0.00 1.15 0.22 9.95 /- 0.81 194
Maprac 2 1,000 10.80 22/11/2007 19/11/2009 17/11/2011 96.00 96.00 0.00 -4.04 -0.80 7.22 1 13.68 1.63 732
Pycckuit TekeTunb 2 1,000 12.75 06/03/2008 05/03/2009 97.50 97.50 -0.94 0.47 15.35 / 15.35 111 982
Pycckuit Tekctunb 3 1,200 12.00 22/04/2008 - 20/10/2009 - - - - #NJANA. [ #NIANA. |-

Pycckue macna 1,000 12.50 03/04/2008 02/10/2008 29/03/2012 100.00 100.00 0.00 0.45 2.81 112.87 0.81 688
CaH WHTepbpto 2 4,000 8.00 14/02/2008 13/08/2009 99.90 99.40 0.00 0.15 8.37 /- 157 232
CuHeprus 1,000 10.70 24/10/2007 22/04/2009 - - #NJANA. [ #NIANA. |-

Cnaprak T 500 13.00 23/01/2008 23/01/2008 100.00 100.00 0.00 0.00 0.00 13.20 / 13.20 0.22 741
Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 99.90 99.30 0.00 1057 / 10.57 1.18 456
Xne63asog Ne28 2 75 12.00  11/12/2007 - 09/12/2008 95.50 95.50 17.47 [ - 0.90 1109
Yepku3oBo 2,000 885  04/12/2007 02/06/2009 31/05/2011 100.00 100.00 0.50 4.16 /9.03 1.37 303
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 100.00 100.00 - 241 /1165 0.35 590
J0KO 2 1,500 1050  25/01/2008 25/01/2008 22/01/2010 99.20 99.20 0.00 -0.04 159 / 14.05 0.23 823
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 99.25 99.25 0.10 5.25 / 10.45 158 430
Topeoens

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

AstomMup 2 2,000 10.75 26/12/2007 24/12/2008 23/06/2010 97.71 97.71 0.00 -0.18 121 5.95 / 13.30 0.97 721
ANMA 1,500 10.99 22/02/2008 - 21/08/2009 97.40 96.75 1.08 - 13.22 | 13.22 1.49 694
Anbkop 1,500 10.75 11/12/2007 11/12/2007 08/12/2009 99.40 99.40 0.00 - 1.40 0.97 / 15.70 0.12 978
Anteka 36.6 3,000 9.89 01/01/2008 01/07/2008 30/06/2009 100.05 98.00 -0.54 0.50 10.79 / 13.96 0.59 797
ApbGar Mpectink 1,500 10.50 21/12/2007 20/06/2008 99.70 97.00 - 0.85 13.56 / 13.56 0.57 760
Atnant M 1,000 1225  15/11/2007 13/11/2008 99.97 98.00 0.00 -0.86 12.72 [ 12.72 0.88 2352
BaHaa-Mama 1,000 1125 26/10/2007 23/10/2009 99.99 99.99 0.00 -0.01 0.05 /0.05 1.90 686
Baxetne 1,000 1125 21/11/2007 21/05/2008 19/05/2010 99.80 99.20 0.00 0.05 2.82 1 12.50 0.49 664
BenasKomnnexr Mnioc 500 1260  25/10/2007 24/04/2008 22/10/2009 - #NIANA. | #NIANA.| -

Benbiit Gperar 1,000 1450 13/12/2007 17/12/2009 99.95 99.95 0.00 0.95 0.14 15.33 / - 161 884
Bpasepc 500 1250  20/12/2007 21/12/2007 25/12/2009 99.65 99.65 0.00 -0.09 -0.21 259 / 15.47 0.14 957
Bukropus 1 1,500 10.40  31/01/2008 29/01/2009 99.50 99.50 - -0.23 2.10 11.10 / 11.10 1.08 509
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 99.95 99.95 0.00 0.42 1.65 11.20 / - 1.87 493
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 100.20 97.00 0.00 2.75 1 13.14 0.57 722
[hxeir-Ocp-Cun 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 - #NJANA. [ #NJANA.| -

[hxeir-Ocp-Cun 2 1,200 5.00 04/12/2007 04/12/2007 - - #NJANA. [ #NJANA. |-

[ukas Opxupes 1,000 13.00 10/01/2008 10/07/2008 09/04/2009 99.78 99.78 0.28 6.84 / 14.00 0.61 800
Iuken 3,000 9.25 20/03/2008 17/03/2011 94.10 94.10 11.71 [ - 2.65 530
[Dukene TpedauHr 1,800 11.00 20/01/2008 20/01/2008 20/07/2009 100.00 99.00 0.00 1.86 /13.38 0.22 767
JomochuHaHe 1,000 1250  14/02/2008 - 14/02/2008 99.80 99.00 0.45 14.88 / 14.88 0.28 896
EspoceTb 2 3,000 1025 04/12/2007 04/12/2007 02/06/2009 99.60 99.60 -0.01 111 0.99 / 14.06 0.10

EpvHas Espona 1,200 10.75  17/04/2008 16/10/2008 14/10/2010 99.00 99.00 0.00 4.09 /12.20 0.85 624
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/mMnnoaus 300 11.25 30/01/2008 30/07/2008 99.99 97.00 - -1.10 13.75 / 13.75 0.67 775
VHkom-Jlaga 1 700 12.00 22/11/2007 22/11/2007 100.00 100.00 0.18 12.42 | 12.42 0.07 669
VHkom-Tlaga 2 1,400 12.00 16/11/2007 - 12/02/2010 99.87 99.80 - -0.07 -0.32 12.64 | 12.64 1.78 630
VHkom-Tlaga 3 2,000 11.00 14/12/2007 12/06/2009 10/06/2011 99.00 96.50 0.00 - 6.08 / 13.13 1.34 692
VHmapko 1,000 10.50 21/12/2007 - 19/12/2008 99.80 99.80 0.00 0.04 - 1.65 / 1.65 1.09 -404
VHnpom 2 1,000 8.80 17/01/2008 15/01/2009 15/07/2010 99.90 99.16 0.03 0.29 4.33 /9.40 1.07 349
VHnpom 3 1,300 8.95 21/11/2007 18/05/2011 100.00 98.71 - -0.45 -0.15 9.37 19.37 2.77 308
Wckpacodt 2 300 13.30 04/03/2008 - 02/03/2010 102.86 102.86 0.00 -0.04 0.86 1221 / - 1.85 589
Kapo 700 12.50 25/12/2007 24/06/2008 22/12/2009 100.30 99.50 0.00 - -0.10 407 /1299 0.57 707
Kapycenb ®uHaHC 3,000 9.75 20/03/2008 18/09/2008 12/09/2013 99.55 99.55 0.00 0.00 0.40 1.65 / 10.53 0.80 467
Koneiika 1 1,200 9.40 18/12/2007 - 17/06/2008 96.40 96.40 0.00 0.40 -0.65 16.19 / 16.19 0.55 1006
Koneiika 2 4,000 8.70 21/11/2007 18/02/2009 15/02/2012 93.19 93.19 - 0.19 -3.17 4.68 [ 15.23 1.08 898
Koneiika 3 4,000 9.80 21/11/2007 20/08/2008 15/02/2012 94.74 94.74 0.00 -0.51 -371 11.85 / 16.45 0.68 1027
JlaBepHa 1,000 11.00 10/04/2008 - 08/04/2010 100.50 98.50 0.00 11.55 / 11.55 1.99 525
JIBP UnTeptpeiig 300 14.90 29/11/2007 29/05/2008 26/11/2009 100.30 99.95 0.00 - 4.38 [ 15.13 0.49 911
M. Bugeo 2,000 10.00 21/11/2007 18/11/2009 100.10 96.55 0.00 -1.66 121 /121 197 2701
Martut 1 2,000 9.34 21/11/2007 19/11/2008 100.50 100.50 -0.25 9.02 / - 0.93 317
Martut 2 5,000 8.20 28/03/2008 23/03/2012 98.70 98.70 0.00 1.65 - 8.74 | - 347 236
Mapra 1 700 14.84 22/11/2007 22/05/2008 98.09 98.09 0.19 0.76 19.22 [ 19.22 0.46 1287
Mapta 2 1,000 12.00 05/12/2007 - 06/12/2009 99.50 99.50 -0.02 150 12.63 / 12.63 1.65 632
Mapta 3 2,000 13.00 01/02/2008 01/02/2008 02/08/2011 98.09 98.09 0.34 0.88 150 / 21.16 0.23 1434
Martpuua 1,200 12/12/2007 10/12/2008 98.00 98.00 0.55 1.00 1.80 / 1.80 111 -390
MuHHecko 500 13.75 13/12/2007 10/12/2009 101.00 101.00 0.70 1.00 13.61 / - 1.62 723
Mup 1,000 10.50 27/12/2007 27/12/2007 99.90 99.90 0.00 -0.20 0.25 11.19 / 11.19 0.16 551
MoHeTka 1,000 10.70 15/11/2007 14/05/2009 99.55 99.55 0.73 /1 0.73 147 1242
MocO6nlras 1,000 10.75 22/12/2007 21/12/2008 100.50 100.00 0.35 10.76 / - 0.99 469
Hatyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 100.15 100.15 115 0.92 /9.79 0.14 419
MapkeTXonn 300 13.10 03/01/2008 02/10/2008 01/04/2010 100.19 100.19 0.00 0.10 13.65 / 13.51 1.86 757
MatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 98.40 98.40 0.00 -0.90 3.98 / 13.16 0.57 724
Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 97.00 97.00 0.00 5.66 / 10.85 1.65 465
Martepoyka 1 1,500 11.45 14/11/2007 12/05/2010 - #NJANA. [ #NJANA. |-

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

PKC 1,500 10.20 16/04/2008 15/10/2008 15/04/2009 100.00 100.00 0.00 -0.05 341 /514 0.91 -56
PocuHTep 2 400 10.00 02/01/2008 02/07/2008 100.00 100.00 10.37 /10.37 0.61 457
PocuHTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 100.00 99.57 0.00 -0.09 2.23 111.39 0.52 559
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 - - - - #NJANA. [ #NJANA.| -

CanBent 1,000 10.00 05/12/2007 03/12/2008 99.80 99.45 0.00 -0.21 0.24 10.61 / 10.61 0.95 468
COPYC 1,200 10.20 08/11/2007 - 05/11/2009 99.76 99.76 0.00 -0.04 0.21 0.34 /1034 1.98 1059
CTonunyHble MacTpoHOMbI 1,500 8.60 21/02/2008 21/08/2008 20/08/2009 - - - #N/ANA. [ #N/JAN.A.| -

TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 98.50 97.95 0.23 2.25 | 13.56 0.51 763
TOAN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 94.50 94.50 0.00 0.30 9.50 6.67 | 22.74 0.50 1609
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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-Knura 1 700 500  07/02/2008 - 05/02/2009 88.00 76.00 18.13 / 18.13 1.13 1166
Ton-Knura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 98.75 98.75 0.00 4.46 12.03 0.95 603
YamypTHedTs 1,500 950  01/12/2007 - 01/09/2008 99.73 98.51 112 11.00 / 11.00 0.75 515
YK KOPA 1,000 1200  15/01/2008 15/01/2008 14/07/2009 99.50 99.20 2.02 | 15.76 0.20 983
®aaToH Aapo 1,000 10.50 31/01/2008 31/01/2008 30/07/2009 100.02 100.02 1.64 / 10.57 0.25 492
Ol TpaHautCepsuc 2 1,200 11.50 27/11/2007 25/11/2008 100.50 100.50 11.28 / 11.28 0.91 532
llec u cenbckoe xo35licmeo

Arpuka 1,000 11.80 01/04/2008 01/04/2008 29/09/2009 98.80 98.80 0.00 -0.77 343 /1520 0.38 922
Arpo-Coto3 1,500 25/12/2007 21/06/2011 - - - #NIANA. | #NIANA. |-

ArpoxonamHr 1,000 12.75 18/01/2008 24/07/2009 99.00 99.00 1.00 14.09 / 14.09 1.40 778
Apkapa 1 600 13.20 28/12/2007 28/06/2008 99.60 99.60 - - 14.37 | 14.37 0.46 827
Apkana 2 700 1331 21/02/2008 - 20/02/2009 98.90 98.90 - 0.19 0.22 14.98 / - 0.84 872
Apkaga 3 1,200 1365  03/04/2008 02/10/2008 31/03/2011 98.14 98.14 0.00 -0.66 0.34 4.61 /16.44 0.78 1023
BenlpaHKopm 700 1090  04/12/2007 04/12/2007 02/12/2008 99.50 98.50 0.00 207 /2127 0.10 1490
rOToK 2 1,500 20/12/2007 18/06/2009 98.94 98.00 0.00 - - 0.94 /0.94 1.64 -491
3 OuHaHe 400 11.00  23/11/2007 23/05/2008 100.00 96.00 0.00 0.16 8.00 15.19 / 15.19 0.50 914
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 98.43 98.43 -0.54 -0.14 14.49 | 14.49 0.92 833
HIK 500 1245  31/01/2008 31/01/2008 98.00 98.00 0.00 -0.20 -0.17 21.03 / 21.03 0.23 1464
oro2 1,200 12.95 26/02/2008 25/02/2009 98.80 97.50 - -0.75 0.45 15.33 / 15.33 0.91 902
Masa 1 350 1.00 15/12/2007 - 15/06/2008 100.00 84.00 0.00 14.93 | 14.93 0.64 888
MaBa 2 1,000 12.50 11/11/2007 09/05/2008 21/10/2011 101.00 101.00 0.00 -0.45 150 / 11.00 0.47 509
M3 Coto3 300 10.00 #N/AN Ap 09/10/2007 - - - #NIANA. [ #NIANA. |-

Paarynai 1 2,000 1.00 03/04/2008 - 02/10/2008 99.00 83.00 - - 11.62 / 11.62 0.92 569
Paarynsi 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 99.50 99.11 0.00 -0.18 0.24 1.36 /12.23 0.40 644
Paarynsi 3 3,000 1099 21/03/2008 20/03/2009 16/03/2012 99.50 99.00 0.00 0.25 1.25 3.95 /11.90 1.19 583
Pycarpo 1,000 850  18/01/2008 19/07/2008 100.00 100.00 8.65 / 8.65 0.66 290
Cu6 Arp Mpynina 400 1150  21/11/2007 20/05/2009 100.00 99.00 0.00 091 /091 152 1285
CofpyxecTso 2,500 1045  25/10/2007 22/10/2009 - #NIANA. | #NJANA. |-
Cmpoumenbcmeo

AnamaHt 1 500 1210 06/12/2007 05/06/2008 99.41 99.41 0.00 -0.07 -0.59 13.49 / 13.49 0.52 754
AnamaHT 2 2,000 1125 22/11/2007 20/05/2010 98.79 98.79 0.29 -0.71 12.33 / 12.33 1.98 598
ATOMCTPOII3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 99.99 99.99 3.59 /7.90 1.38 194
'nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.09 100.01 0.04 0.15 2.76 110.17 0.80 432
[IKC ®XC Pb 500 12.00 27/11/2007 27/11/2007 24/11/2009 99.90 99.90 - 0.54 0.60 /13.18 0.09 741
XK cbuHaHCe 1,000 14.00 20/12/2007 20/12/2007 24/12/2009 99.85 96.00 0.00 -0.92 -0.06 2.04 / 30.61 0.14 2326
V/IHKoM 1,250 13.10 - 28/03/2008 28/03/2009 98.50 98.50 0.00 0.50 -1-

WuTerpa 1 2,000 10.50 21/03/2008 - 20/03/2009 100.00 99.00 0.36 1117 /- 121 512
WHTerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 100.27 99.74 0.00 -0.25 1.09 5.89 /10.97 1.69 475
Kamcxast gonmHa 3 500 12.80  12/12/2007 09/06/2008 04/06/2009 100.05 100.05 - 0.02 -0.38 1332 / 13.32 0.54 721
nce 1,000 10.00  20/03/2008 - 20/03/2008 100.50 100.00 0.00 0.25 954 /954 0.38 387
TNCP Wesct 2,000 1070 04/12/2007 03/06/2008 08/12/2009 100.70 100.00 0.00 3.00 /1031 0.54 455
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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

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 104.50 103.00 - - -1.15 1131 /- 2.81 492
MVAH 2,000 1237 04/03/2008 02/09/2008 02/03/2010 89.99 89.99 0.00 0.17 -4.51 9.92 / 27.64 0.65 2041
Mupake 1 1,000 10.50 19/02/2008 19/08/2008 100.30 100.30 0.00 0.41 10.33 /10.33 0.73 450
Mupake 2 3,000 10.99 20/03/2008 17/09/2009 101.50 101.00 0.10 0.15 135 10.50 / - 1.59 434
Mepecaet 200 1750  #N/ANAp 02/10/2007 - - - HNIANA. | #NJANA. |- -
MWK'5 1,120 9.20 20/11/2007 - 20/05/2008 99.00 99.00 -0.80 11.47 | 11.47 0.50 1061
PWUlpynn 1,200 11.85 27/12/2007 26/06/2008 26/12/2009 98.50 98.50 0.00 -0.46 458 | 14.68 0.57 860
CrpoiTpaHcla3 3,000 9.60 26/12/2007 - 25/06/2008 101.35 100.20 853 / - 0.61 282
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 99.20 99.20 059 -0.08 4.54 | 14.90 0.38 894
LyH1 1,000 1125 25/10/2007 24/04/2008 2210412010 - - - #NIANA. | #NIANA.| -

LyH 2 1,500 1119 23/01/2008 23/07/2008 20/01/2010 99.90 99.90 0.00 3.87 /1143 0.65 557
IOCKK 600 13.00  01/01/2008 01/07/2008 100.20 100.20 13.01 / 13.01 0.58 708
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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 100.984375 101.05 0.02 0.05 3.86 1.267 1123 1.152
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 101.65625 101.72 0.02 0.08 3.76 0.692 1.909 1.98
T45/812/31/11 4.625 31/12/2011 16.131MMM 102.625 102.69 0.00 0.19 3.93 3.184 3.727 3.888
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 102.25 102.31 0.00 0.34 432 2711 7.216 7.597
T41/2 02/15/36 45 15/02/2036 26.397MMM 97.578125 97.64 0.02 0.69 4.65 1.982 15.618 15.626
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 142.1242 142.62 -0.05 221 5.67 135.9 6.9 10.127
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 179.45 179.95 -0.07 -1.58 5.98 152.87 9.98 18.51
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 113.1000 113.30 0.10 -0.05 5.63 133.2 6.8 7.761
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 113.1000 113.30 0.10 -0.05 5.6270 133.2 6.8 7.761
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.66 98.86 0.01 2.09 5.30 137.89 0.52 0.53
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 92.25 92.50 -0.01 2.02 5.42 153.35 3.19 3.07
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 113.10 113.30 0.10 -0.05 5.63 133.21 6.81 7.76
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.93 106.18 0.00 0.10 450 52.73 1.83 1.95
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 126.84 127.34 0.21 0.06 4.96 84.58 5.33 6.81
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.5900 36.00 -0.28 -0.28 99.98 #N/AN Ap 0.9 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.4800 35.87 -0.24 -0.31 65.29 #N/AN Ap 16 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 36.5100 36.92 -0.21 -0.27 45.18 #N/AN Ap 25 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 35.8800 36.38 -0.40 -0.44 32.76 #N/AN Ap 36 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 35.8300 36.39 -0.45 -0.61 25.04 #N/AN Ap 45 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 437.60 #N/AN Ap 03 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 118.67 119.17 -0.04 -0.01 4.32 55.14 175 2.08
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 122.20 122.70 -0.12 -0.08 5.00 111.16 3.38 4.25
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 127.88 128.38 -0.10 -0.18 5.44 133.99 4.95 6.52
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 140.05 140.55 -0.46 -0.49 5.50 128.61 6.41 9.32
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 160.41 160.91 0.48 0.32 5.76 143.14 731 12.09
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 147.70 148.20 0.58 0.46 5.94 149.81 10.02 15.38
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 114.83 114.93 0.28 0.48 6.03 144.90 13.03 15.36
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 Netlw  Yld YtmMid  Oas Spread Mid ~ Dur Adj Mty Mid Risk Oas Mid
CHINA (A/A2A)

CHINA 7.3 12/15/08 7.30 15/12/2008 1IMMM 103.43 103.50 -0.01 0.00 411 26.38 1.05 1.12
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 106.95 107.09 0.00 0.31 461 73.97 3.07 3.46
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 98.34 98.64 0.00 0.58 451 37.26 5.92 5.86
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 119.39 119.89 0.00 2.23 5.83 135.55 11.13 13.42
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.43 106.78 -0.21 -0.18 5.06 124.84 1.38 1.47
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.87 113.48 -0.04 -0.09 5.19 143.70 231 2.69
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.72 114.28 -0.12 -0.22 5.82 169.17 5.36 6.30
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 109.98 110.28 0.15 0.44 5.93 165.70 6.67 754
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 120.63 121.13 0.15 0.59 6.46 201.70 10.24 12.63
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 149.99 150.64 0.69 1.39 6.35 183.96 11.26 17.33
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 112.96 113.66 0.61 119 6.37 178.89 12.86 14.80
KAZAKHSTAN (BBB/Baa2/BBB)

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

MEX10 3/8 02/17/09 10.38 17/02/2009 970.412MM 107.18 107.38 -0.18 -0.20 452 69.07 1.20 1.31
MEX 7 1/2 01/14/12 750 14/01/2012 874.959MM 109.08 109.60 -0.18 -0.29 5.01 111.20 355 397
MEX11 3/8 09/15/16 11.38 15/09/2016 1.771MMM 142.25 142.75 -0.32 -0.35 531 107.71 6.12 8.86
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951IMM 103.61 103.61 -0.08 -0.34 5.10 80.52 8.55 9.28
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 164.53 165.28 0.16 0.36 5.76 133.07 9.58 16.40
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 110.52 111.02 -0.52 -0.34 5.94 138.00 12.95 14.56
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 5.16 133.02 1.28 1.34
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.49 171.16 2.84 313
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.43 235.83 478 5.36
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.77 244.41 7.07 9.04
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 142.50 0.00 -0.75 6.52 210.98 9.28 13.40
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 217.81 11.79 11.64
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.42 106.80 -0.04 -0.07 4.66 85.39 1.40 155
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.08 109.45 -0.05 0.07 5.04 111.16 3.83 4.20
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 106.53 107.03 -0.01 0.21 5.27 116.28 5.24 5.76
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 121.62 122.12 -0.04 0.09 5.54 124.55 6.72 8.45
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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 111.36 111.65 0.06 0.06 4.92 111.69 1.43 1.66
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 112.06 112.36 -0.15 -0.09 5.26 121.91 2.63 3.16
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.73 117.52 0.06 0.12 6.14 207.18 4.69 5.65
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 96.22 96.60 -0.25 -0.17 6.01 177.74 6.80 6.90
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 102.48 103.15 #NIAN.A. 1.38 6.67 229.99 8.13 8.66
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 104.61 105.27 0.37 0.87 6.88 24557 9.71 1043
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 96.98 97.65 #N/AN.A. 1.50 7.10 253.85 12.11 11.97
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 10779.47 10779.97 10675.12 10675.07 #N/AN.A. #N/AN Ap 28.11 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.89 103.39 -0.02 -0.39 5.82 203.71 2.94 3.06
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 107.35 107.72 0.00 -0.42 6.05 201.13 4.45 4.93
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM 101.29 101.43 -0.12 -0.10 5.93 183.96 0.94 0.96
VENZ 11 1/8 07/11 1113 25/07/2011 250MM 111.06 111.31 -0.15 -0.17 7.55 342.19 2.98 3.46
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 100.90 101.30 -0.93 -1.53 8.29 417.23 5.15 5.26
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 134.02 134.52 -0.53 -0.71 8.67 438.40 6.21 8.56
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 81.00 81.40 -0.13 -0.81 8.39 401.82 8.19 6.89
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 377.90 9.32 8.92
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 359.80 9.49 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 390.94 10.10 11.45
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CORPORATE EUROBONDS

Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  Yld Cur Mid YIT\iALtm Px Bid PxAsk  Chg Net 1d thl;let '\[/)l:,r Q?[Jj YSAp?e:lIc? Rating (S&P/Moody's/Fitch)
RUSSIA
AFKSRU 8 7/8 01/11 AFKSRU Diversified 8.875 28/01/2011 350MM 8.48 7.25 104.39 104.83 -0.13 0.38 2.74 49 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.10 6.83 101.47 101.53 -0.01 0.07 0.44 276
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.05 6.30 100.87 100.95 0.00 -0.04 0.48 214 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.03 6.96 110.40 110.65 -0.17 -0.07 511 211
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.21 6.89 106.35 106.60 -0.06 -0.05 1.56 306 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.13 8.00 101.35 101.60 -0.17 -0.21 5.60 375
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 5.68 5.81 98.98 99.18 -0.22 -0.25 4.76 206
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.62 5.53 109.03 109.33 -0.07 -0.06 1.79 169
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.35 5.45 106.03 106.28 0.00 0.03 257 144
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.32 6.13 115.58 115.83 -0.23 -0.13 4.20 212
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.99 6.19 97.87 98.27 0.00 0.12 5.82 207
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 7.00 6.85 102.74 102.99 -0.23 -0.30 7.99 205
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.78 6.46 127.17 127.42 -0.24 -0.02 11.97 181
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.81 6.72 102.34 102.59 -0.12 -0.21 1.87 292 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.89 6.45 101.37 101.51 0.00 -0.01 0.93 234 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL  Communications 9.75 30/01/2008 400MM 9.66 5.64 100.96 101.00 -0.03 0.00 0.25 180
MOBTEL 8 3/8 10/10 MOBTEL  Communications 8.375 14/10/2010 400MM 8.03 6.73 104.23 104.48 -0.12 -0.10 259 291 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL  Communications 8 28/01/2012 400MM 174 7.05 103.28 103.53 -0.16 -0.09 350 310
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.94 5.64 102.53 102.78 -0.06 0.17 177 184 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.42 6.68 102.24 102.56 -0.04 -0.03 1.22 274 BB/B1/BB-
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.56 7.64 107.98 108.23 -0.24 0.30 4.88 353
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.48 721 102.76 103.01 -0.17 -0.35 5.70 296 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.98 0.18 100.18 100.18 0.00 -0.01 0.02 -349
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.96 7.26 98.64 98.89 -0.13 0.06 3.16 335 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 772 7.95 97.04 97.29 -0.18 0.08 6.14 1
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.48 6.40 105.35 105.59 -0.06 -0.15 1.45 256
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 774 6.41 103.19 103.44 -0.13 -0.17 2.03 259
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.95 6.82 105.20 105.45 -0.15 -0.11 3.36 296 BB+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.92 758 104.02 104.27 -0.19 -0.23 5.92 334
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.47 174 100.36 100.44 0.00 0.04 0.52 375 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.91 10.31 96.64 96.89 0.00 -0.08 5.39 605
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 172 5.97 103.48 103.73 -0.06 0.90 175 216
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 721 6.86 101.29 101.54 -0.12 -0.10 2.63 305 /Baal/BEE-
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.46 771 98.20 98.45 -0.20 -0.53 4.32 370
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 759 8.49 98.73 98.98 0.00 -0.27 5.68 107
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.18 6.21 100.92 101.07 0.00 0.01 0.95 224
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.77 7.18 95.85 96.10 -0.17 -0.37 6.00 293 BE+A3/BEB
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  Yld Cur Mid YIRiALtm Px Bid PxAsk  Chg Net 1d thgm '\Dlll:; Q?é YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.84 6.13 100.47 100.58 0.00 0.03 0.71 204
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.28 7.30 98.63 98.88 0.00 -0.23 6.02 286 TASIBES
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.80 6.47 100.98 101.23 -0.12 -0.32 2.67 264
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.96 6.50 103.04 103.16 -0.21 -0.03 4.40 250 1Baal/BEB
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.18 9.50 99.33 99.40 0.00 -0.25 0.45 544
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.08 10.42 92.65 92.90 -0.10 -0.54 2.53 659
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.75 11.34 90.93 91.18 0.00 -0.34 5.28 752
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.22 6.94 100.11 100.36 0.00 011 5.61 229 -IA2/BBB+
VTB 6 7/8 12/11/08 V1B Financial 6.875 11/12/2008 550MM 6.82 6.10 100.73 100.89 0.00 0.08 1.03 221
VTB 7 1/2 10/12/11 V1B Financial 75 12/10/2011 450MM 7.19 6.25 104.18 104.43 -0.15 -0.09 339 231 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.24 7.04 101.10 101.35 0.00 -0.08 557 191
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.37 6.39 98.08 98.33 -0.17 -0.43 12.69 223
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 853 9.17 99.63 99.74 0.00 0.04 0.45 508
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.28 8.49 99.50 99.84 -0.04 -0.08 133 461
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.63 7.07 96.13 96.63 0.00 0.00 011  #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.48 747 104.32 104.52 0.08 -0.02 311 369 B+/-/-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.01 4.82 103.03 103.14 -0.01 -0.07 0.41 96
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.64 5.19 102.33 102.46 -0.13 -0.05 0.49 108
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.50 5.30 114.44 114.94 -0.06 -0.05 3.06 125
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.81 5.61 116.76 116.96 -0.09 -0.09 4.41 161 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.00 5.82 110.80 110.80 0.18 0.30 5.34 148
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.08 6.01 100.75 100.75 -0.75 -0.38 6.79 167
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 712 6.15 117.70 117.70 0.20 0.45 732 181
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.09 5.18 104.51 104.71 -0.04 0.07 3.76 81 AA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24]08/2009 10MMM 4.64 3.96 101.27 101.27 0.00 -0.17 1.72 62
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.79 421 95.42 95.53 0.00 -0.29 2.90 54
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.77 4.48 96.24 96.24 -0.01 -0.02 4.46 59 AAZIA
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.70 4.47 94.62 94.62 0.00 -0.17 553 40
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.06 457 108.36 108.36 0.00 -0.43 8.59 17
SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 433 4.56 87.85 87.85 -0.53 -1.17 16.29 21
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4125 01/03/2009 497.75MM 417 4.97 98.84 98.99 0.01 -0.08 1.27 116
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.50 5.48 100.08 100.08  #N/AN.A. 0.40 5.25 114 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.69 5.56 101.12 101.12  #N/ANA. 118 5.75 122
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PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 907.603MM 7.61 493 103.43 103.62 0.06 0.07 117 108 A-/Baal/A-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 7.58 4.62 103.90 103.90 0.02 -0.01 117 64
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.67 711 100.99 101.24 -0.06 -0.03 1.73 330 -/Ba2/BB-
OKST 10 3/8 08/09 OKST Communications 10.375 17/08/2009 266420000  #N/AN.A.  #N/AN.A. #N/ANA.  #NIANA.  #NJANA. #N/ANA. #NANA.  #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. #NJANA.  #NANA.

KAZAKHSTAN

BTAS7 7/8 06/02/10 BTAS Financial 7.875 02/06/2010 600MM 8.23 9.81 95.44 95.87 -0.09 0.21 2.20 596

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.93 10.25 89.34 89.84 -0.19 0.00 4.76 -7

BTAS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.31 10.22 91.05 91.55 -0.06 -0.06 511 -3 BB/Baal BB+
BTAS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.16 9.23 89.85 90.35 -0.16 0.58 9.97 -30

TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #N/AN.A.  #N/AN.A.  #N/ANA. #NJANA. #N/ANA.  #N/ANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.71 7.84 101.68 102.14 -0.18 -0.25 1.76 118

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.08 7.92 100.30 100.80 -0.11 0.00 261 405 B+/Bal/BE-
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.96 8.38 102.94 103.44 -0.49 -0.80 3.59 441

ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.72 8.46 103.01 103.51 -0.33 -0.54 5.69 -11

VENEZUELA

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

PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM 8.09 7.98 101.31 101.81 -0.07 0.65 6.46 349 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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