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B3rNAL HA PbIHOK

Makpo3akoHOMMKa

lMageHwe yncna 3aka3oB Ha TOBapbl AnUTENbHOrO nonb3osaHus B CLUA B Mae npeB3oLuno
nporHo3. OBbem 3aka3oB CHM3NNCA Ha 2.8%, oxmaanock ymeHblueHue Ha 1%. CornacHo
YTOYHEHHBIM A@HHBIM, 3aKasbl Ha TOBAPbl ANUTENBHONO NOMb30BAHUA B anperne BbIpocnu
Ha 1.1%, a He Ha 0.6%, kak coobwanocb paHee. Takum 006pasoMm, [daHHble
CBWAETENbCTBYIOT O TOM, YTO CUrHarnbl O BOCCTaHOBMEHUN akoHoMMkN CLUA, nonyyeHHble B
Mae, B uudpax 3a MIOHb HE MOMyYaloT CBOEro MPOACIKEeHWs. B cnyyae panbHemwero
YXYLLIEHNS TaKkX 3KOHOMUKOOBPa3yIoLLmX nokasaTenei, kak PO3HUYHbIE MPOAAXM, TMYHOE
notpebreHne 1 nepcoHarbHble Pacxodbl, U, COOTBETCTBEHHO, CHIMKEHWE UHEALMOHHOMO
nasnexns, nporHo3 ®PC o coxpaHeHun TeMnOB POCTa 3KOHOMMKW Ha YpoBHE 2% B
TEKYLLEM rogy MOXET He OMpaBAaThCs, YTO MOXET MOATOMNKHYTb MOHETapHbIX BracTei K
CMSAMYEHMIO IEHEXHO-KPEAUTHON NOMNUTUKM.

Ba3zoBble aKkTVBbI

KpuBas poxogHocTu kasHaueiickix obsisatenscts CLUA nogpocna nuilb B KpaTKOCPOYHOM
CErMeHTe, TOrha Kak LieHbl HA BbIMYyCKM C JanbHUMKM CpOKaMW MoralleHuid OcTanuchb
MpaKTUYeCck! Ha YPOBHSIX BTOPHWKA. VHBECTOpbI 3aHANM BbIKMOATENbHYH MO3ULMIO B
npennsepun 3acepanus FOMC, npu 3TOM NoAZepXKy OkasbiBaeT NEpeTok kanutana w3
PWCKOBBLIX aKTMBOB B KayecTBeHHble Oymaru. [oxopHocTb 10-neTHux o06s3aTenscT8
cocTasnseT 5.10%.

Pa3BuBatoLL1eCs PbIHKK

MaccoBble npofaxu Ha pblHKE [OMTOB Pa3BMBAIOLLMXCS CTPaH MPUOCTAHOBUMNCH B CPERY
Mo MpUYMHE OTCYTCTBUS [BIKEHWS LieH Ha 6asoBble akTvBbl. B TO xe Bpems "anneTut
VHBECTOPOB K PWUCKYy HE CMeLUMT BOCCTaHaBNNBATLCH, HECMOTPS HA MpuBIrEKaTerbHble
LieHoBble ypoBHU. WHaekc EMBI+ npakTuyecks He W3MEHWNCS M COCTaBnseT [ho
409.47(+0.03) ., ero cnpaa pacwmpuncs go 169(+1) 6.n.

PbIHOK pybnesbix obnurauuii

NokanbHbI  AONTOBON PLIHOK MPOAOMKAET LEHOBOW POCT Ha (HOHE YBEPEHHOCTU
VHBECTOPOB B AanbHENWeM yKpenneHnu pybns v nputoka kanutana HepesvneHToB B
pybnesble [ONrOBblE WHCTPYMEHTHl. B TO ke Bpems CylleCTBEHHOE [ABWKEHUe
NIVKBUOHOCTM M MOBBbIWLEHHbIE CTABKW [EHEXHOrO PbiHKA OrpaHU4MBAIOT  MOKYMKA
(nodpobHee Ha cmp. 2).
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NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBkK

[Bvxerne pybnesoit NMKBMOHOCTY Ha TEKYLLE Heaene BeCbMa CyLLECTBEHHO, pacyeTbl B
KOHLe KBapTana falT o cebe 3HaTb. CerogHs nokasatenb cHusmnca ao 1343.6(-163.6)
Mnpa pyb., YTO ABNSETCH MaKCUMarbHbIM TEMNOM CHINKEeHWS ¢ aHeaps 2005 r. [lenoautsl
GaHkoB B LIb cokpatunuce go 853.8(-204) mnpa py6., npu 3TOM OCTaTki Ha KopcyeTax
Bblpocrn [0 489.8(+40.4) mnpg py6. CTaBkvM AEHEXHOTO pblHKA B TEYeHWe cpepbl
0CTaBanuCb 3aBbilleHHbIMM U gocTuranu 4.5% no opHopHeBHbIM MBK, cerogHs yTpom
CTaBKW COXPaHAOTCA Ha TaKOM Xe YPOBHE.

CuTyaumus Ha MeXOyHapoaHOM [EHEXHOM pblHKe CTabumbHa, 3-MecsyHas cTaska Libor
coxpaHsieTcs Ha yposHe 5.36%. [uHamuka poccuitckux NDF npakTuyecku octanacb Ha
ypoBHe npepdbloywero Ha. CTaBkM MO KOHTpaKTaM C WCMOMHeHWeM A0 3 MecsueB
cocTaBnsaoT 1-4%. [JonrocpoyHble CTaBKM COXPaHAKTCA B NPUBLIMHOM AnanasoHe 4-5%.

WHBeCTULMM: POKYC Ha NUKBUMOHOCTb

NokanbHbI  AONTOBOM PLIHOK MPOAOIKAET LEHOBOW POCT Ha (DOHE YBEPEHHOCTU
VHBECTOPOB B AanbHENWeM YKpenneHuu pybns v nputoka kanutana HepesneHToB B
pybneBsble [ONrOBbIE WHCTPYMEHTHl. B TO e Bpems CylweCTBEHHOe [ABWXeHWe
TIMKBUAHOCT W NOBBILLEHHBIE CTABKM JEHEXHOTO PbiHKa OrpaHYMBAIOT NOKYMKW.

rOCWJ,apCTBeHHbIe BbINYCKN NOAPOCIM Xa0TU4HO, NPUBASKW K AOpalun He Habnoganocs.
Mownck Hanbonee He00LEeHEHHbIX 003 npoaomKkaeTcA, OQHaKo ABMXEHUE LieH COXpaHaeT
MUHUMAnbHBIM - MacwTab. CerogHsilUHee CHUKEHWe NMKBMOHOCT MOXET HEeraTUBHO
0TpasnMTbCA Ha KOTUPOBKaX BHYTPEHHEro rocgonra, a 3aTeéM pacnpoCTpaHUTbCA Ha
BbICOKONMMKBUAHBIE KOPMOPATUBHbLIE BbIMYCKK. "OuwKn" nocne 3HauMTENbHOTO pocTa BO
BTOPHWK OCTanncb Ha TeX Xe YPOBHAX, NPU 3TOM aKTMBHOCTb Obina CyLLECTBEHHO HUXe
npeabiayLwero ToproBoro AHA.

[lo okoH4aHWsa kBapTana Mbl He XAEM 3aMETHbIX U3MEHEHMIA KOTUPOBOK NMKBUAHBIX Bymar,
panbHenwmnin poct OP3 orpaHnyeH TeKyLLMMM LIEHOBLIMU YPOBHAM W BbICOKMMM CTaBKaMM
MBK.

WHBecTMUmMm: dokyc Ha JOXOAHOCTb

B nupepax no 060poTy Haxoauncs BbICOKOLOXOAHbIA CErMEHT pbiHka. [lomumMo
TPAAULMOHHBIX CMIEKYNALMA Mbl YBUAENWM CUMbHbIE MOKYMKW B TakuX Bbinyckax, kak HK
AnbsHc 1, Mapuitcknit HM3 2, Meyen 2 1 psge apyrvx amuccuii. To NoATBEpXKAAeT HaLlu
[0BOAbI O TOM, YTO MMEHHO "BbICOKUIA KymnoH" ocTaeTcs Hanbonee MHTEPECHBIM CETMEHTOM
ONs WHBECTMPOBAHMS B [JONTM B NETHWA nepuog. K Tomy ke, B YCrOBWsX
HeonpeaeneHHoCT rmobanbHOrO pbiHka aomnra  "OeHumapku” B Gonblued CTeneHu
NoABEPXeHbI PbIHOYHOMY PUCKY.

|/|HBeCTVILI|I/IOHHbIe naeun

YK Kopa. CrusiHue ¢ rpynnoit "Xonugen" [OMKHO NPUBECTU K CHUKEHWUKO JOXOAHOCTU MO
BbINycKy A0 ypoBHs 10.60% (-200 ©.1.), kK TOMY e, BbICOKMIA KyMOH, YCTaHOBMEHHbIA NO
BbINYCKY, ABMSETCH OfHUM 13 CaMbIX BbICOKUX B CEKTOPE TOProBMM.

Mactepbank 2. [Mpemus 3a BxoxaeHus Bbinycka MacTepbaHk 3 B KOTUPOBaMbHBIA CNUCOK
"Al" MMBB, Ha Haw B3rnsg, CRMLIKOM 3aBbllleHa. AQeKBaTHbIN CNP34 Mexay OBymMS
BbIMyCKaMi 3MUTEHTa OLeHWBaeM Ha yposHe 150 6.Mm., cnpaBepnuBas [OXOLHOCTb MO
BbInycky coctasnseT 10.4%.

BaroHmaww 2. ®uHaHCOBbIE pe3ynbTaTbl KOMNaHUW Mo UToram | kBapTana Mbl OLEHUBaeM
Kak ycreluHble, OAHAKO PbIHOK He OTpearvpoBan MOMHOCTbHO CHWXEHUEM [OXOHOCTY.
CnipaBe/nMBYt0 JOXO[IHOCTb MO BbINYCKY OLIEHMBAEM Ha ypoBHE 12.1%.

CeBkabenb 2. Cnvwkom y3kuin cnpag k 6onee anuHHomy Beinycky Ceskabenb 3. K Tomy
Xe, wTorM | KBapTana no3BONAKOT BCEM BbIMyCkaM 3MWUTEHTa COKpPaTWUTb CMpaa K
PbibuHckkabento. TMoTeHynan CHWKEHUS JOXOAHOCTM MO BbINYCKy oueHusaem B 60 6.n.,
OfiHaKo OH MOXeT ObITb OrpaHUYEH HEBLICOKOM AtopaLinei.

Amypmetann 2. HeoBoCHOBaHHO LUMPOKUA CMP3Z K aHaMOMM4HOMY MO [topaLym Bbinycky
Meuen 2. Cnpasegnmsbliit cnpag k O®3 ouenuBaem Ha yposHe 270 6.n. nnm 130 6.n. K
Meven 2. K Tomy e, 370 npeanonaraeT CokpalleHWe [AOXOAHOCTM MO BbIMyCKy
AwvypmeTtann 1 Ha 10-15 6.n.

Bonratenekom 2. Tekylias AOXOAHOCTb MO BbiMYCKy paBHa Gornee AMMHHOMY BbIMyCKy
BonraTenekom-3. MoTeHUman CHKeHUs JOXOAHOCTM oLeHnBaem B 40 6.1.

28 wioHs 2007 .

Crp.2/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

e NYKown 4

® BTES

@ Mocksa 44

[ ]
46017

® 46001

@46012

Mod. Duration

Py6neBb|e 06]'II/II'aLI|VIVI. nepBbll/I 3LUenoH".
Fy
750
® 46001
725
® ockEacs
7.00 © OCKEC2 ® /YKo 3
®CKESCS o K07
675 ®ckEacs .
! [asnpom A8
.P)K,El 3
JIYKoun 2
@ 46003
6.50
®BTb4
6.25 Mocksa 38
SKas @®lasnpom I 4
e @ 2
26199
@ ['a3npom A6
@ 250,
@ asnpoy A7
6.00 27026 Mocksa
® ocKESC 1
Mockea 4§ 95057
® Mockea 29
5.75 Mocksa 40
[ J
@ Masnpom A5
5.50
@ 25058

°

27019
525 & T T T T

0 1 2 3 4

14

28 nioHs 2007 .
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Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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Py6nesble obnuraumun. baxku n mHaHehI.
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PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.
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PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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Py6nesble obnuraumu. Toprosns.
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Py6nesble obnuraumv. Metannyprus.
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PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.
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PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.

18.00
17.50

17.00
@ Pycokuit TekcTuns 2
16.50

16.00 @ Pycckuit Tekctunb 3

15.50
15.00

14.50

[ ]
14.00 MenbH. Komb.

Boxckas TekcTUMbHas

)
13.50 Cnaprak T,
o CrapTakTh @ 3epHosas kom. HacTiowa

1300 ®

MK Espocepsuc @ Xneb3asop Ne28 2
.MVITJ'ISH/J odyn

12.50

12.00
o MKX2 gHosbie Uepemywikn 2

[ J
11.50
W;pggofym b Bantumop 3

11.00 @ CuHeprus @ KpacHbiit Boratbips ©® AnaywkiH 2

[lbimos
[

10.50 Bocrok-Cepsic

10.00 @ Tanocro 2
) ® 50K0 2
950 Oreu. Nekapcrea 2

9.00 L2
YepK130BO @ 10uummmnk

[ ]
850 Omena

8.00
.BBJ] 2

750 @ Can Wrtepbpio 2
7.00
6.50 @ Naprac 2

@ Banmuka

6.00 UB!! Uura ion

5.50

500 /
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.

53

16.00
15.50
15.00
14.50

14.00
® HIK
13.50 ® Apkaga 1

13.00 e e0r02

Apkapa 2 ®)\locCensMpom

12.50

12.00

1150 @ Cub Arp 'pynna
@ Arpuka
11.00

®CenlpaqKopm ® Pasrynsi 3 °
10.50 CopipyxecTeo

1000 @Pasrynsit 2

9.50
@196 Coios

9.00
@ [lasa 2

®pycarpo
8.50 yearm

8.00
7.50
7.00
6.50

6.00
Mod. Duration

5.50

500 . /
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Py6nesble obnurauun. CTpoutensCcTao.

15.00
14.50
14.00

1350 ® 10CKK

@ Kamckas nonvHa 3
13.00

12.50 ° LIKC OXC Pb

12.00
® PUMpynn

AnamaHT 2
11.50 o Mepecser @ Anamant 1 ¢

[ ]
11.00 Kamckas gonuxa 2
L M-WnaycTpus

10.50

10.00
® ||yH?2

950 nce

b n!ﬁgP WHescT ° eJICP

9.00
° Whterpa 1 Mupakc 2

.Mmpakc 1

850 @ masMocCrpoit 2

[ ]
MeTtpoctpoit

8.00
@ CTpoiiTpanclas

7.50

7.00

6.50

6.00

Mod. Duration
5.50 @ Cysap-KasaHb

5.00 - T T T
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (sj;eMSJ&) CO(EA)%O” Next coupon Put Maturity Ask Bid ld;:tng 5d chng net 1mncertmg YTM / YTP Mod. Dur. Sgr/-(\eid
003

003 25057 40,817 7.40 25/07/2007 20/01/2010 103.87 103.81 0.14 591 /- 221

003 25058 40,655 6.30 01/08/2007 30/04/2008 100.86 100.80 0.09 - 539 /- 0.78

003 25059 40,821 6.10 25/07/2007 19/01/2011 100.57 100.50 -0.01 -0.03 6.07 / - 3.02

003 25060 40,734 5.80 01/08/2007 29/04/2009 101.29 100.12 0.43 0.50 5.50 / - 1.66

003 25061 30,800 5.80 08/08/2007 05/05/2010 100.10 99.90 0.20 0.20 593 /- 248

003 26198 42,117 6.00 04/11/2007 02/11/2012 99.25 99.15 0.15 0.20 6.17 / - 4.30

003 26199 26,883 6.10 18/07/2007 11/07/2012 100.40 100.20 0.10 0.05 6.17 / - 4.08

003 27019 8,800 10.00 18/07/2007 18/07/2007 100.25 100.25 -0.01 -0.08 -0.36 5.36 / - 0.05

003 27020 8,800 10.00 08/08/2007 08/08/2007 101.00 101.00 0.40 1.05 /- 0.11

003 27025 25,806 6.00 #NIAN Ap 13/06/2007 - - - #NIANA. | #NIANA. |-

003 27026 16,000 7.00 12/09/2007 11/03/2009 101.42 100.41 0.00 - - 599 /- 153

003 46001 60,000 10.00 12/09/2007 10/09/2008 103.27 103.10 -0.12 -0.47 741 | - 1.07

003 46002 62,000 9.00 15/08/2007 08/08/2012 109.80 109.53 0.16 -0.22 6.31 / - 391

003 46003 37,298 10.00 18/07/2007 14/07/2010 109.90 109.51 -0.10 6.54 | - 2.46

003 46005 20,000 #N/AN Ap 09/01/2019 - #N/ANA. [ #NJANA. |-

003 46010 30 11/06/2008 17/05/2028 - #N/ANA. | #NIANA. |-

003 46011 30 12/09/2007 20/08/2025 - - - - #N/ANA. | #NIANA. |-

003 46012 40 121 03/10/2007 05/09/2029 74.61 74.61 0.01 0.60 0.54 6.37 / - 14.03

003 46014 58,290 9.00 12/09/2007 29/08/2018 109.35 109.26 -0.04 -0.29 6.54 | - 7.09

003 46017 79,995 8.50 15/08/2007 03/08/2016 106.70 106.60 0.11 -0.30 6.33 / - 6.27

003 46018 109,163 9.00 12/09/2007 24/11/2021 111.70 111.65 0.25 -0.44 6.45 / - 8.35

003 46020 63,997 6.90 15/08/2007 06/02/2036 102.81 102.80 0.21 -0.84 6.79 / - 11.80

003 46021 29,972 800  22/08/2007 08/08/2018 100.60 100.40 0.05 -0.30 6.33 / - 7.26

Mockea

Mocksa 29 5,000 1000 05/12/2007 05/06/2008 103.85 103.85 581 /- 0.87 23
Mocksa 36 4,000 10.00 16/12/2007 16/12/2008 100.00 100.00 10.24 | - 1.27 440
Mocksa 38 5,000 1000 26/12/2007 26/12/2010 112.50 111.42 6.24 | - 2.89 25
Mocksa 39 5,000 1000 21/07/2007 21/07/2014 110.30 110.30 -0.10 -0.23 6.39 / - 4.99 12
Mocksa 40 5,000 1000  26/07/2007 26/10/2007 101.42 101.42 572 /- 0.31 32
Mocksa 41 3,378 1000 30/07/2007 30/07/2010 107.80 107.80 0.00 6.03 /- 2.52 7
Mocksa 42 3,000 10.00 13/08/2007 13/08/2007 100.65 100.65 -0.20 485 | - 0.12 -50
Mocksa 43 5,000 10.00 17/08/2007 17/05/2008 100.00 100.00 1037 / - 0.77 463
Mocksa 44 20,000 1000 24/12/2007 24/06/2015 110.25 110.25 -0.09 6.43 / - 5.69 15
Mocksa 47 10,000 1000 28/07/2007 28/04/2009 106.05 105.70 0.00 -0.53 5.94 | - 1.59 19
MyHuyunanbHble u cybgpedepasnbHble

ActpaxaHb 500 950  13/09/2007 17/12/2009 101.78 101.78 0.00 8.87 / - 2.03 292
BalukoprocTaH 4 500 8.02 13/09/2007 13/09/2007 100.40 100.40 0.00 6.11 / - 0.20

BalukopTocTak 5 1,000 802  07/11/2007 04/11/2009 102.73 102.73 0.00 0.03 6.86 / - 2.04 99
Benoropopickas 061, 2 320 1350  29/10/2007 29/04/2008 104.85 104.50 0.00 -10.26 7.75 | - 0.75

Benoropopckas 061. 3 2,000 8.38 15/08/2007 10/11/2010 102.30 102.30 0.30 0.70 7.82 /- 2.74

28 nioHs 2007 .
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Security Name

Mocksa 43
Benoropoackas o6n. 4
Bonrorpap 1
Bonrorpag 2
Bonrorpapckas o6n. 253
Bonrorpapckas o6n. 261
Bonrorpapckas o6n. 351
BopoHexckas o6n. 1
BopoHexckas 06n. 2
BopoHexckas 06n. 3
WkpyTckas obn. 241
WkpyTckas obn. 312
WpkyTckas obn. 311
MpkyTckas obn. 313
WpkyTckas obn. 314
KasaHb 3

Kanyxckas o6n. 1
Kanyxckas o6n. 2
Kapenwus

Kuposckas o6n. 1
Kuposckas o6n. 2
KnuHckuit p-H 1
KnuHckuit p-H 2

Komun 5

Komu 6

Komn 7

Komn 8

Koctpomckas obn. 4
KpacHopapckuit kpait
KpacHosipck 5
KpacHosipckuit kpait 3
Kypratckas o6n.
JleHuHrpazckas obn. 2
JleHuHrpazckas obn. 3
Jlvneukas o6n. 3
Jlvneukas o6n. 4
MarapaH

Mapwuit On
Mockosckas 06n. 3
Mockosckas 06n. 4
Mockosckas 06n. 5

Issue size
(RUR MMM)

5,000
1,020
450
600
550
700
600
600
500
500
825
900
1,500
3,000
1,200
2,300
300
1,300
500
400
600
200
300
500
700
1,000
1,000
800
1,000
1,000
3,000
500
800
1,300
300
1,500
450
500
4,000
9,600
12,000

Coupon
(%)

10.00

9.70
9.65
8.10
11.00
10.99
13.00
12.00
10.25
10.00
8.00
9.50
7.75
8.25
9.32
9.00
8.60
8.15
8.39
8.45
12.00
9.75
13.00
13.50
10.00
9.00
11.00
10.00
8.50
7.00
9.25
14.01
12.50
7.00
7.95
11.00
8.25
11.00
11.00
10.00

Next coupon

17/08/2007
25/07/2007
19/07/2007
19/09/2007
21/11/2007
20/12/2007

14/09/2007
17112/2007
02/07/2007
22/07/2007
24/10/2007
20/09/2007
25/07/2007
26/09/2007
20/08/2007
2411212007
03/09/2007
10/12/2007
21/09/2007
27/09/2007
#NIAN Ap
15/11/2007
24/09/2007
14/10/2007
23/11/2007
05/09/2007
11/09/2007
#NIAN Ap
18/10/2007
03/10/2007
17/09/2007
12/12/2007
14/12/2007
19/09/2007
24/07/2007
17/09/2007
23/08/2007
19/08/2007
24/07/2007
02/10/2007

Maturity

17/05/2008
19/10/2011
17/07/2008
21/12/2009
19/05/2010
17/06/2010
11/06/2009
15/12/2007
18/06/2009
27/06/2011
22/07/2007
23/10/2008
17/12/2009
24/11/2010
26/05/2010
29/08/2009
2411212007
29/08/2011
02/06/2010
22/12/2008
24/09/2009
03/05/2007
13/11/2008
2411212007
14/10/2010
22/11/2013
03/12/2015
11/03/2008
15/05/2007
18/10/2008
01/10/2008
17/12/2009
08/12/2010
05/12/2014
19/09/2007
19/07/2011
15/09/2008
23/05/2009
19/08/2007
21/04/2009
30/03/2010

Ask

100.00
100.59
101.20
103.00
100.95
104.00
103.60
102.59
107.91
107.45
100.40
100.45
101.74
100.00
100.37
100.90
100.00
102.70
100.50
100.90
100.65

101.28
102.66
113.55
107.41
100.60
102.37

100.70

99.68
101.25
121.10
128.45
100.00
100.61
104.10
100.00
100.70
108.25
106.40

Bid
100.00
100.40
101.20
103.00
100.50
103.67
103.60
102.59
107.91
107.45
100.11
100.20
101.60

99.50
100.37
100.90
100.00
100.55
100.25
100.90
100.65

101.28
102.66
113.15
107.41
100.60
102.37

100.70

99.68
101.25
121.10
128.45
100.00
100.61
104.10
100.00
100.70
108.25
106.40

ldchng 5d chng net

net

0.00

0.00

0.00
0.00
0.00
0.00

0.00

0.00

0.00
0.00

0.00

0.00

0.00

-0.10
-0.15
-0.05

0.17

-0.25
-0.08
-0.04

-0.38

-0.02

-0.35

0.16

-0.16

-0.75

0.08
0.01

1m chng
net

-0.30

0.82
0.80

-0.15
0.02
-0.05
-0.02
0.12

-0.80

- #N/ANA. [ #NIANA. |-

0.29
-0.33

- #NIANA. [ #NIANA. |-

0.13

-0.16
-0.48

-0.65

YTM [ YTP

10.37 / -
726 /-
827 /-
826 /-
7.96 /-
791 /-

.-
749 [ -
775 [ -
820 / -
497 | -
749 |-
8.10 /-
771 /-
764 /-
776 | -
9.20 /-
827 /-
791 /-
743 |-
838 /-

892 /-
763 /-
7251 -
751 /-
715 /-
772 1 -

729 [ -
6.58 / -
897 /-
714 |-
727 /-
718 /-
792 /-
766 /-
851 /-
597 /-
6.30 / -
752 [ -

Mod. Dur.

0.77
3.54
0.92
2.07
243
128

0.43
1.69
3.01
0.05
118
2.08
1.46
1.34
1.86
0.45
3.28
247
0.67
191

121
0.45
2.59
4.63
5.25
0.64

117
114
2.05
271
5.00
0.21
3.18
1.07
1.63
0.13
1.55
2.27

OAS
Spread

463
116
259
232
196

199
193
190
-41
176
204
-260

190
363
214
127
208
234

316
213
124
124

213

159
127
301
113
98
176
185
197
266
58
56
54
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Security Name

Mocksa 43
Mockosckas 06n. 6
Mockosckas 06n. 7
Hwxeropogckas o6n. 2
Hwxeropopckas o6n. 3
HoBocubupck 3
HoBocubupck 4
HoBocubupckas obn. 2
HoBocubupckas o6n. 3
HoruHek 2
OpexoBo-3yeso
MeH3eHckas o6n.
Camapckas 06n. 2
Camapckas 06n. 3
Caxa (Akytns) 3

Caxa (Akytns) 6

Caxa (Akytus) 7
Tambosckas 06n.
Tsepckas 0bn. 3
Tomck

Tomckas 06n. 2
Tomckas 06n. 3
Tomckas obn. 4
Tynbckas o6n.
Yomyptus

Yda 4

Yda 5

Xabaposck 6

XMAOQ 5

YyBaLms 4

YygaLms 5
fApocnaenb
fApocnasckas 0bn. 2

Issue size
(RUR MMM)

5,000
12,000
16,000
2,500
2,000
1,000
1,500
2,000
2,500
500
160
800
2,000
4,500
560
2,000
2,500
400
800
300
600
900
1,001
1,500
1,000
500
500
1,000
3,000
750
1,000
400
1,000

Coupon
(%)
10.00
9.00
8.00
9.99
8.70
12.00
8.60
13.30
8.50
10.25
1150
9.50
6.82
7.60
12.00
10.00
7.95
8.00
7.95
12.00
10.00
8.00
8.00
8.50
8.20
10.03
8.40
8.00
12.00
12.33
7.85
9.00
12.78

Next coupon

17/08/2007
23/10/2007
2411012007
02/11/2007
25/10/2007
13/07/2007
24109/2007
30/08/2007
18/09/2007
2410812007
21/09/2007
13/07/2007
13/09/2007
16/08/2007
18/09/2007
16/08/2007
19/07/2007
27109/2007
31/08/2007
23/08/2007
13/10/2007
09/11/2007
26/12/2007
27/09/2007
2711212007
04/12/2007
21/12/2007
24/11/2007
26/11/2007
26/09/2007
05/12/2007
18/09/2007
03/07/2007

Put

Maturity

17/05/2008
19/04/2011
16/04/2014
02/11/2008
20/10/2011
14/07/2009
24]06/2010
29/11/2007
15/12/2009
21/08/2009
20/06/2008
13/10/2009
09/09/2010
11/08/2011
17/06/2008
13/05/2010
11/04/2013
27109/2008
30/11/2008
22/11/2007
13/10/2007
09/11/2009
26/12/2011
28/06/2009
27/12/2008
03/06/2008
18/12/2009
24/11/2009
27/05/2008
27/03/2009
05/06/2011
17/12/2009
03/07/2007

Ask

100.00
107.86
105.91
102.53
103.60
109.16
102.75
102.72
100.70
103.05
102.00
103.50
100.00
103.01
104.75
106.68
103.76
100.31
100.85
102.25
100.70

99.45

99.86
102.20
100.58
102.47
101.65
100.90
106.00
108.25
105.11
100.98
100.22

Bid
100.00
107.86
105.91
102.53
103.60
109.16
102.05
102.72
100.70
103.05
102.00
103.50
100.00
103.01
104.30
106.68
103.76
100.31
100.85
102.25
100.70

99.10

99.86
102.20
100.58
102.47
101.40
100.70
101.00
108.25
105.11
100.50
100.22

ldchng 5d chng net

net

0.00
0.00

0.00
0.00

0.00

0.00
0.00

0.00

0.00
0.00
0.00

0.00
0.00

0.00
0.00

0.15
0.27
0.00
0.06

0.21

0.16

-0.98

0.20
0.31
0.26
0.03
0.23

-0.05

0.42

0.10
271

1m chng
net

-0.34
0.15
0.03
0.35

-0.25

1.03

0.66

-0.03
0.61
-0.90

-0.75

0.05

YTM [ YTP

10.37 / -
6.74 | -
7.01 /-
6.84 / -
729 [ -
725 [ -
780 /-
6.86 / -
782 [ -
8.84 /-
9.67 /-
7.98 [ -
6.99 / -
6.93 / -
733 /-
761 /-
734 [ -
797 [ -
752 /-
6.22 / -
7.60 /-
7221 -
729 /-
751 /-
793 /-
737 /-
7.86 / -
715 /-
8.10 /-
734 /-
6.46 / -
858 /-
314 [ -

Mod. Dur.

0.77
3.08
5.01
0.76
3.42
1.67
249
0.39
2.09
177
0.86
1.90
271
333
0.87
234
434
1.12
1.26
0.36
0.27
2.05
3.65
173
1.34
0.85
212
2.09
0.84
1.48
3.25
1.47
0.01

OAS
Spread

463
70
73

152

112

144

179

141

202

294

394

180
99
86

170
110

225

75
216
274
219
169
218
174
194
174

157
42
187
-845
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1 Im
Security Name Copon  MNext vty Ak Bd cmg M0 o vme oy MO o
coupon net net net Dur. Spread

fApocnasckas o6n. 4 1,000 1050  24/11/2007 26/05/2009 105.66 105.66 - 715 / - 1.65 135
fApocnasckas 06n. 5 500 7.75  30/06/2007 30/12/2008 100.13 100.13 0.00 763 /- 1.30 189
fApocnasckas o6n. 6 2,000 775  23/10/2007 19/04/2011 100.55 100.55 0.11 -0.05 715 / - 312 122
Apocnasckas 06n. 7 2,000 850  03/07/2007 30/03/2010 101.00 101.00 747 | - 2.28 157
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892 19/09/2007 16/09/2009 14/09/2011 101.45 101.45 0.00 0.20 0.45 458 /8.35 187 247
BawwkupaHepro 3 1,500 830  26/09/2007 19/03/2009 09/03/2011 101.00 100.75 0.00 -0.10 3.82 /798 151 210
lasnpom A4 5,000 822 15/08/2007 10/02/2010 105.10 104.90 0.15 0.25 6.22 /- 222 33
la3npom A5 5,000 758 09/10/2007 09/10/2007 100.55 100.55 0.00 562 /- 0.27 24
la3npom A6 5,000 695  09/08/2007 06/08/2009 101.80 101.80 0.50 0.63 6.11 /- 1.84 32
lasnpom A7 5,000 679 01/11/2007 29/10/2009 101.80 101.80 0.00 - - 6.04 / - 2.06 20
lasnpom A8 5,000 700 01/11/2007 27/10/2011 101.50 101.15 055 0.25 6.75 / - 3.54 66
Ta3npom 9 5,000 723 22/08/2007 12/02/2014 101.70 101.50 0.35 0.10 7.04 | - 492 77
13U 3 1,500 1045  19/10/2007 18/04/2008 100.41 100.41 - 013 0.16 10.12 / 10.12 071 441
rT-T3U 4 2,000 1071 05/09/2007 02/09/2009 100.70 100.70 0.00 - 0.50 10.59 / - 1.76 461
KyiBbiwesasor 2 2,000 8.80  07/09/2007 04/03/2011 100.80 100.50 0.00 -0.15 0.05 8.77 | - 2.90 267
TNewarepro 2 3,000 854  03/08/2007 27/01/2012 102.65 102.45 0.00 -0.10 8.02 /- 3.50 186
NYKown 2 6,000 725 20/11/2007 17/11/2009 101.98 101.42 - - 6.57 / 657 2.09 71
NYKownn 3 8,000 710 13/12/2007 08/12/2011 100.95 100.75 0.35 0.25 6.99 /- 3.63 88
NYKown 4 6,000 740 13/12/2007 - 05/12/2013 102.05 101.85 0.35 0.10 7.14 | - 4.89 88
MocaHepro 1 5,000 754 18/09/2007 15/09/2009 13/09/2011 101.10 100.95 0.00 -0.10 7.03 /7.15 191 136
MocaHepro 2 5,000 765  30/08/2007 23/02/2012 18/02/2016 102.72 102.72 072 091 412 17.08 3.67 95
MO3CK 6,000 805  11/09/2007 - 06/09/2011 101.40 101.15 0.05 -0.30 783 /- 331 172
OrKs 5,000 7.50 04/10/2007 01/10/2009 29/09/2011 100.10 100.10 -0.15 0.00 4.16 / 7.58 1.94 172
PyccHedTb 7,000 9.25 14/12/2007 12/12/2008 10/12/2010 76.00 76.00 -2.50 -5.22 13.74 | 33.25 1.04 2534
CanasatHehteOprCutHe3 3,000 10.00 13/11/2007 13/11/2007 10/11/2009 105.70 105.40 - 0.05 754 | -4.32 2.00 165
CaxaTpaHHedrel a3 1,500 11.90 05/12/2007 04/06/2008 02/12/2009 102.10 101.82 0.00 -0.10 0.36 3.90 /9.88 0.83 416
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 100.61 100.61 0.00 0.06 3.47 | 754 2.03 166
TataHepro 1,500 9.65 13/09/2007 13/03/2008 101.38 101.38 0.08 -0.09 7.73 1 - 0.64 214
®CKE3C 1 5,000 8.80 18/12/2007 18/12/2007 101.34 101.34 5.97 | - 0.45 53
®CKE3C 2 7,000 8.25 25/12/2007 22/06/2010 103.75 103.55 0.00 -0.10 7.00 / - 2.54 101
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.60 100.60 - - 6.77 | - 1.32 107
®CKE3C 4 6,000 7.30 11/10/2007 06/10/2011 100.95 100.75 0.25 0.05 719 /- 345 109
®CKE3C5 5,000 7.20 04/12/2007 01/12/2009 100.90 100.70 0.10 0.00 6.95 / - 212 107
Memannypeus

Awmypmertann 1 1,500 9.80 30/08/2007 26/02/2009 102.20 102.20 - 0.18 0.45 852 / - 1.42 272
Awmypwmetann 2 2,000 9.15 31/08/2007 26/02/2010 101.30 101.00 0.00 -0.05 8.84 | - 217 284
Bernox 1 1,500 9.10 05/12/2007 - 03/06/2009 100.50 100.50 0.00 - 9.00 /- 1.66 314
Bernon 2 2,000 9.25 30/08/2007 27/08/2009 23/02/2012 100.80 100.80 -0.18 4.38 19.02 1.80 312
3onorto Cenurpapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 99.71 99.71 0.00 -0.29 3.13 /1 13.76 0.85 784
3onoto Cenurpapa 2 300 14.50 03/07/2007 01/01/2008 28/06/2011 109.50 109.50 -0.51 /-3.72 3.66 -632
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OCKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.60 100.60 6.77 / - 1.32 107
Koke 1 3,000 8.95 19/07/2007 - 16/07/2009 101.50 101.50 0.00 0.21 8.30 / - 171 244
Koke 2 5,000 8.70 20/09/2007 18/03/2010 15/03/2012 101.44 101.44 0.00 0.39 0.73 498 /8.26 2.25 228
MarHeanT 1 1,500 8.25 20/12/2007 18/12/2008 100.05 100.00 0.00 -0.07 8.40 / 8.40 131 264
MarHeanT 2 5,000 8.20 28/09/2007 23/03/2012 - - - #NJANA. [ #NJANA. |-
MAWP Whesct 2 1,000 10.80 27/11/2007 - 27/11/2007 99.73 99.73 0.00 11.76 / 11.76 0.37 606
Makew Mpynn 3,000 11.25 13/09/2007 13/09/2007 12/03/2009 99.54 99.54 0.04 0.29 1.69 / 13.76 0.19 801
Mert3asoa um. Ceposa 2,000 8.75 31/08/2007 27/02/2009 99.90 99.90 0.40 9.00 / - 1.42 317
Meven 1 2,000 5.50 22/11/2007 - 22/11/2007 98.60 98.60 0.10 9.30 /9.30 0.37 373
Meuen 2 5,000 8.40 19/12/2007 16/06/2010 12/06/2013 103.00 102.80 -0.10 -0.15 391 /743 251 144
HwxHe-TleHckoe 1 550 20/12/2007 18/06/2009 100.03 100.03 - 0.03 -0.02 /-0.02 1.98 -571
HwxHe-TleHckoe 2 400 12.25 10/07/2007 - 08/07/2008 100.50 100.50 0.47 11.68 / 11.68 0.85 585
HOK 400 12.30 27/09/2007 25/09/2008 22/09/2011 101.50 100.15 0.00 0.16 0.33 3.63 /11.87 1.05 600
HCMM3 1,000 1.00 19/11/2007 19/05/2008 112.50 112.50 -11.50 / -11.50 1.01 -1735
OMK 3,000 9.20 06/12/2007 12/06/2008 101.55 101.55 -0.44 762 [ - 0.87 198
PycAn 3 6,000 7.20 21/09/2007 21/09/2008 100.21 100.21 0.00 - 713 /- 111 145
CsoboaHblii Cokon 2 600 11.75 22/11/2007 22/11/2007 100.00 100.00 -0.54 -0.08 12.03 / 12.03 0.36 632
Cesepcrans 3,000 8.10 28/06/2007 - 28/06/2007 100.10 100.10 - -0.05 -23.86 / -23.86 0.00
TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.67 100.67 0.04 0.02 1.25 1 6.97 0.59 142
TMK 3 3,000 7.60 25/09/2007 24/03/2009 100.62 100.62 -0.14 -0.08 7.34 1734 152 157
Tynavepwmer 2 1,000 8.75 02/12/2007 02/12/2007 100.00 100.00 - 8.91 /891 0.40 335
Xaiinenn l'ong 750 12.75 04/07/2007 - 02/04/2008 100.60 100.13 -0.26 12.81 / 12.81 0.64 698
4ytn3 3,000 9.50 19/12/2007 18/06/2008 16/06/2010 102.15 102.10 0.03 -0.07 246 /733 0.89 170
lMpombiwneHHocmb
AsT0Ba32 3,000 1.00 15/08/2007 13/08/2008 99.00 68.00 0.00 18.56 / 18.56 1.10 1224
AsT0Ba33 5,000 7.70 25/12/2007 22/06/2010 100.20 99.92 0.00 0.01 7.82 /782 2.53 182
AsTonpuGop 5,000 12.80 31/10/2007 31/10/2007 29/04/2009 99.49 99.49 0.00 0.59 0.19 2.73 [ 14.74 0.30 890
Awrten 1,200 8.00 15/11/2007 15/11/2007 97.98 97.98 -8.35 172 13.97 / 13.97 0.34 816
ApHect 600 24/10/2007 23/04/2008 29/04/2009 100.25 100.00 0.00 -0.07 /-0.15 1.84 -552
BaroxMatu 1 300 1350  20/12/2007 19/06/2008 102.50 100.01 091 12.46 | 12.46 0.85 660
BaroxMatu 2 1,000 11.00 19/12/2007 15/12/2010 99.30 98.00 0.00 0.70 021 3.68 /- 3.07 -226
BKM 1,000 9.75 05/12/2007 04/06/2008 100.40 100.40 0.00 -0.10 9.50 / 9.50 0.84 379
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 100.83 100.60 0.00 -0.05 1.94 /1 9.70 0.45 409
BonrabypMatu 600 11.00 10/10/2007 10/10/2007 08/10/2008 99.83 99.83 0.00 -0.15 -0.06 2.62 /11.82 0.26 616
BocToKLemeHT 800 1200  22/11/2007 22/11/2007 19/11/2009 100.45 100.45 0.08 1.87 / 11.06 0.36 541
rA3 5,000 8.49 14/08/2007 12/02/2008 08/02/2011 100.65 100.65 0.04 0.00 1.32 [ 752 0.57 196
TapoMaluCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 101.10 101.10 3.40 / 8.79 0.82 312
[Lloporo6yx 900 12/12/2007 11/06/2008 100.00 100.00 0.00 / 0.00 0.96 -551
EMK 1,000 9.35 04/10/2007 04/10/2007 02/10/2008 100.25 99.55 2.09 / 9.86 0.25 431
MxMaru 2 1,000 13.35 18/12/2007 17/06/2008 100.97 100.97 0.27 0.97 12.63 / 12.63 0.84 676
WkpyT 3 3,250 8.74 20/09/2007 16/09/2010 104.40 104.40 0.00 0.40 731 /- 2.63 130
NekutumuemenT 2 500 1250  08/08/2007 07/11/2007 05/11/2008 101.10 101.10 -0.16 0.29 2.56 /9.68 0.32 410
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TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.67 100.67 0.04 0.02 1.25 / 6.97 0.59 142
Kamas 2 1,500 8.45 21/09/2007 19/09/2008 17/09/2010 100.82 100.82 -0.08 3.07 1 787 1.09
Kuposckuit 3-4 1,500 9.20 26/09/2007 24/09/2008 24/03/2010 101.04 101.04 0.00 3.93 /845 1.09
KpworenMalu 1 500 9.75 10/07/2007 - 08/07/2008 99.90 99.90 0.41 /041 1.00
KpworenMalu 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 99.90 99.90 4.66 / 11.62 0.85
JIOMO 3 1,000 12.50 16/09/2007 16/09/2007 05/09/2009 100.50 100.25 0.00 -0.28 1.09 / 10.82 0.20
Mapuiickuin HM3 1 800 18/12/2007 - 16/12/2008 100.21 100.21 - - - -0.14 /-0.14 1.47
Mapuiickuin HM3 2 1,500 12.00 20/12/2007 19/06/2008 16/12/2010 99.88 99.88 0.00 0.08 -0.07 3.60 / 12.50 0.84
MeTtap ®uHaHc 500 12.95 13/12/2007 12/06/2008 10/06/2010 99.95 99.51 0.00 -0.12 0.23 454 | 13.68 0.82
Mul 1 1,000 7.85 05/12/2007 - 03/06/2009 101.00 100.00 7711771 1.70
Mul 2 3,000 8.90 11/09/2007 11/03/2008 06/09/2011 100.90 100.55 0.00 135 /794 0.63
Motosun. 3aBoabl 1,500 10.00 26/07/2007 - 22/01/2009 99.80 99.80 0.62 / 0.62 1.49
MotopoCtpoutens 800 12.00 20/09/2007 20/09/2007 19/03/2009 99.90 99.90 -0.38 -0.35 1.68 /12.63 0.20
HB Petan 1,000 9.90 12/12/2007 10/12/2008 09/12/2009 100.18 100.00 6.09 /10.07 1.26
HukocXum 2 1,500 12.30 16/08/2007 16/08/2007 20/08/2009 100.35 100.35 0.00 -0.28 0.61 /9.93 0.12
Huron 1 1,000 1.00 18/12/2007 18/12/2007 16/12/2008 105.00 105.00 - -2.31 /-8.87 1.50
Huron 2 2,200 11.75 18/12/2007 15/12/2009 102.20 102.20 0.00 -0.09 11.00 / - 1.99
HKHX 3 2,000 8.00 01/09/2007 - 01/09/2007 100.05 100.05 0.00 7.64 |7.64 0.15
HKHX 4 1,500 9.99 01/10/2007 30/03/2009 26/03/2012 104.24 104.24 0.00 0.25 291 /749 151
Hadoue 2 1,000 10.20 19/12/2007 18/06/2008 16/12/2009 100.25 100.05 0.00 0.04 412 /10.28 0.86
O3HA 500 10.80 11/12/2007 11/12/2007 08/12/2009 100.31 100.31 0.00 1.92 /1031 041
OM3 4 900 - 30/08/2007 - 26/02/2009 87.50 87.50 - 8.33 /833 154
OM3 5 1,500 8.80 04/09/2007 01/09/2009 30/08/2011 103.75 102.33 0.00 0.34 0.34 4.02 /739 1.85
MeHaTsxMpomApmatypa 500 10.60 14/11/2007 14/11/2007 11/11/2009 100.26 100.26 0.00 1.62 /10.07 0.35
MeHonnake 1,500 11.25 20/12/2007 19/06/2008 17/12/2009 100.80 100.60 0.00 -0.05 433 /1075 0.86
nm3 1,200 9.90 24/07/2007 21/07/2009 100.11 100.11 0.29 /0.29 2.01
MpomTpakTop 1 1,500 9.75 05/07/2007 03/07/2008 100.08 100.08 0.03 -0.25 0.11 /0.11 0.97
MpomTpakTop 2 3,000 10.75 23/10/2007 20/10/2009 18/10/2011 103.10 103.10 0.00 0.02 0.40 5.32 /9.43 1.90
PoctBepton 800 9.30 27/11/2007 27/11/2007 26/05/2009 100.90 100.50 0.00 -0.05 1.68 / 7.67 0.39
PbiBuHCKKkabens 1,000 10.75 04/09/2007 04/03/2008 28/02/2012 100.90 100.02 0.00 -0.44 153 / 10.42 0.61
CanagatCrexro 1 750 11.60 25/09/2007 25/03/2008 102.10 101.85 -0.03 8.94 /894 0.66
CarnagatCrexro 2 1,200 9.28 31/10/2007 31/10/2007 28/10/2009 100.25 100.25 0.00 1.27 | 8.64 0.32
Carnot SHeprust 3,000 9.80 25/12/2007 25/12/2007 100.80 100.46 -0.07 8.65 / 8.65 0.46
CatypH HMO 1 1,500 8.90 22/09/2007 23/03/2008 110.89 99.00 211 /211 0.76
CatypH HMO 2 2,000 9.25 21/09/2007 21/03/2008 20/09/2011 100.85 100.85 0.00 1.44 | 8.16 0.66
Cesepcrans ABTo 1,500 8.00 26/07/2007 21/01/2010 100.50 100.50 7.93 /7.93 2.13
Ceskabens 1 500 12.50 08/07/2007 - 06/10/2007 102.00 102.00 1.30 5.19 /5.19 0.25
Ceskabens 2 1,000 10.50 05/09/2007 28/11/2008 100.10 100.10 0.00 0.10 - /-
Ceskabens 3 1,500 11.25 03/07/2007 27/03/2012 100.55 100.55 0.05 0.25 1157 / - 3.27
CvBHpCKUiA LieMeHT 800 13/12/2007 12/06/2008 99.87 99.87 0.00 0.02 0.14 /0.14 0.96
CHX3 1,000 10.70 02/10/2007 02/10/2007 29/09/2009 100.55 100.40 0.00 1.05 / 8.91 0.24
COK-ABTOKOMT. 1,100 12.00 25/10/2007 24/04/2008 100.65 100.65 -0.15 11.42 [ 11.42 0.72
TAV® 4,000 8.42 13/09/2007 11/09/2008 09/09/2010 99.35 99.05 0.00 3.58 /9.32 1.05
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TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.67 100.67 0.04 0.02 1.25 / 6.97 0.59 142
B3 1,000 9.25 21/12/2007 20/06/2008 18/06/2010 101.00 101.00 0.00 2.80 /833 0.89 267
TeH3op 500 12.20 20/11/2007 20/05/2008 17/11/2009 100.51 100.00 0.00 -0.15 466 /1221 0.78 639
TepHa 1 500 1.00 18/12/2007 18/12/2007 16/12/2008 99.00 92.00 - 3.52 /1 11.30 0.46 562
TepHa 2 1,500 12.60 09/11/2007 09/11/2007 04/11/2011 99.60 99.60 0.00 1.18 / 14.12 0.32 820
TexHoHukonb 1,500 10.00 14/11/2007 14/05/2008 11/11/2009 100.69 100.69 0.00 0.09 0.19 352 /935 0.78 367
TpaHcMauw 1 1,500 1.00 01/12/2007 - 01/12/2007 95.00 95.00 - 13.87 / 13.87 0.38 805
TpaxcMaw 2 4,000 8.60 16/08/2007 12/02/2009 10/02/2011 101.30 101.30 0.00 0.03 3.65 /1 7.87 1.40 211
YMMO 2 4,000 9.50 20/12/2007 19/06/2008 17/12/2009 101.69 101.69 0.00 - 0.23 3.15 /7.82 0.89 217
YHUKYM 1,000 12.50 18/12/2007 18/12/2007 15/12/2009 98.00 97.00 0.00 0.47 3.58 /19.04 0.40 1286
Ypansaron3sasog 1 2,000 9.40 02/10/2007 - 30/09/2008 101.55 101.35 0.00 -0.03 8.31 /831 1.10 260
YpansaroH3asog 2 3,000 9.35 03/10/2007 03/10/2007 05/10/2010 100.43 100.43 - 0.03 - 0.63 / 7.75 0.25 331
Ypan3nektpomeab 3,000 8.25 04/09/2007 02/03/2010 28/02/2012 100.72 100.72 0.00 -0.03 0.32 483 /810 2.22 214
OMAnbsHC 2,000 10.50 13/07/2007 - 08/07/2011 100.05 100.05 0.00 -0.05 -0.35 0.09 /0.09 3.83 374
OHepromatu 700 11.50 27/11/2007 27/05/2008 22/11/2011 102.30 102.30 0.00 -0.05 1.93 /9.00 0.82 333
OHeprocbep. pecypcsl 128 17.00 24/07/2007 18/01/2011 101.00 100.10 0.00 15.40 / - 231 944
TenekoMMyHukayuu, medua, mpaHcnopm
And 1,500 11.75 19/12/2007 19/12/2007 17/06/2009 99.88 99.88 0.00 -0.12 -0.22 2.99 /12.36 0.42 662
AxpTen 200 13.00 20/07/2007 18/07/2008 17/07/2009 100.00 100.00 6.50 / 12.40 0.86 655
BonraTenekom 2 3,000 8.20 04/12/2007 02/12/2008 30/11/2010 101.20 101.20 - 3.19 /743 1.28 172
BonraTenekom 3 2,300 8.50 04/12/2007 - 30/11/2010 103.40 103.40 0.31 749 [ - 2.83 116
BonraTenekom 4 3,000 7.99 11/09/2007 08/09/2009 03/09/2013 102.20 101.85 0.10 2.66 /717 1.90 133
[anbcaasb 2 2,000 8.85 05/12/2007 02/06/2010 30/05/2012 104.25 104.00 0.00 461 /739 2.46 139
[Janbcaasb 3 1,500 8.60 05/12/2007 03/06/2009 102.15 101.75 0.00 - 763 /- 1.69 138
WetnaiH 2 3,000 10.50 22/11/2007 22/05/2008 100.87 100.87 0.04 0.15 9.67 / 9.67 0.80 397
Wrepa 2,000 9.75 07/12/2007 07/12/2007 100.60 100.60 -0.25 -0.18 8.49 / 8.49 0.41 294
MITC 4 1,500 7.10 24/10/2007 22/04/2009 100.40 100.40 255 6.97 / 6.97 1.61 120
MITC5 1,500 7.10 27/11/2007 25/05/2010 100.23 100.23 -0.02 7.13 /713 2.49 125
MeracpoH 3 3,000 9.25 16/10/2007 15/04/2008 102.20 102.20 0.20 6.46 / - 0.73 89
MMK TpaHcduHaHe 650 11.50 12/07/2007 10/07/2008 99.00 99.00 12.94 | 12.94 0.85 704
PX[ 2 4,000 7.75 05/12/2007 05/12/2007 100.73 100.73 6.11 /- 0.41 67
PX[ 3 4,000 8.33 05/12/2007 02/12/2009 104.00 104.00 -0.01 0.10 6.63 / - 211 76
PX[ 4 10,000 6.59 #N/AN Ap 14/06/2007 - #NIANA. [ #NJANA. |-
PX[ 5 10,000 6.67 26/07/2007 22/01/2009 100.83 100.83 -0.05 0.18 6.20 / - 1.39 49
PX[ 6 10,000 7.35 14/11/2007 10/11/2010 102.30 102.05 0.35 0.25 6.73 / - 2.84 72
PX0 7 5,000 7.55 14/11/2007 07/11/2012 103.35 103.15 0.30 0.15 6.93 /- 4.20 75
CeBepo-3anagHbiit Tenexkom 2 1,500 7.50 04/07/2007 03/10/2007 100.00 100.00 7711771 0.24 224
Cesepo-3anagHbiit Tenekom 3 3,000 9.25 30/08/2007 28/02/2008 24/02/2011 100.00 100.00 1.75 1 9.57 0.60 392
CeBepo-3anagHbiit Tenekom 4 2,000 8.10 13/09/2007 08/12/2011 99.00 99.00 -3.55 -3.55 8.64 / - 3.47 258
CvbupsTenexom 4 2,000 12.50 05/07/2007 05/07/2007 100.12 100.12 6.06 / - 0.02 69
CvbupsTenexom 5 3,000 9.20 26/10/2007 25/04/2008 101.60 101.60 7.28 | - 0.75 168
CvbupsTenexom 6 2,000 7.85 20/09/2007 18/09/2008 16/09/2010 100.50 100.20 0.00 2.98 / 7.67 1.09 199
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CvbupsTenexom 7 2,000 8.65 21/11/2007 20/05/2009 102.25 101.95 0.00 757 /- 1.65 177
Cwmaprtc 2 500 14.00 #NIAN Ap - 26/06/2007 100.05 100.05 - #NIANA. [ #N/ANA. |-
Cwmaptc 3 1,000 14.10 02/10/2007 30/09/2008 29/09/2009 99.54 99.54 0.00 0.06 -0.06 1.89 / 3.38 115 220
TpaHcaapo 2,500 11.65 09/08/2007 09/08/2007 05/02/2009 100.10 100.10 -0.19 0.77 1 10.79 0.10 521
YPCU 4 3,000 9.99 01/11/2007 01/11/2007 101.19 101.19 6.50 / - 0.32 108
YPCU 5 2,000 9.19 18/10/2007 - 17/04/2008 101.61 101.61 7.20 / - 0.73 161
YPCU 6 2,000 8.20 22/11/2007 20/11/2008 17/11/2011 101.40 101.10 0.00 242 1137 1.25 166
YPCU 7 3,000 8.40 18/09/2007 17/03/2009 13/03/2012 100.00 100.00 -1.65 3.24 | 8.56 1.48 276
Yerb-Tlyra 600 9.90 16/08/2007 11/02/2010 102.93 102.93 0.00 892 /- 214 294
LlenTp. Tenerpac 3 700 9.75 04/07/2007 01/04/2009 101.95 100.00 - 9.46 | - 1.48 361
LlenTprenekom 4 7,000 13.80 20/08/2007 - 21/08/2009 113.10 112.85 0.00 7.30 / 7.30 1.74 148
LlenTprenekom 5 3,000 8.09 04/09/2007 02/09/2008 30/08/2011 101.40 101.10 0.00 - 2.06 / 7.08 1.05 142
OMPHOHIOH 1,500 13,50 14/08/2007 - 10/11/2009 99.99 99.99 -0.06 -0.41 12.31 / 12.31 1.83 641
[OxTenekom 3 3,500 10.90 09/10/2007 09/10/2007 10/10/2009 101.01 101.01 -0.04 -0.12 0.91 / 7.26 0.26 184
[OxTenexom 4 5,000 10.00 12/09/2007 09/12/2009 104.30 103.90 0.00 839 /- 2.03 180
1013itp 2 1,000 9.95 11/09/2007 - 10/03/2009 100.35 100.15 0.18 10.15 / 10.15 1.44 428
1013itp 3 2,000 10.40 18/12/2007 16/12/2008 14/12/2010 100.41 100.41 0.00 -0.14 -0.34 453 /1034 1.27 451
BaHku u ¢puHaHCHI
A6conior 2 1,000 9.70 01/10/2007 30/06/2008 100.00 100.00 -0.20 2.54 | 2.54 0.95 -299
AsTo6aH NHesCT 250 13.00 25/09/2007 23/09/2008 100.00 100.00 -0.05 13.65 / 13.65 1.03 767
AVKK KO 1,000 9.00 28/08/2007 23/08/2011 101.04 101.04 0.00 0.04 0.09 8.88 / - 3.18 273
AVDKK 2 1,500 11.00 01/08/2007 01/02/2010 110.35 110.35 - 6.71 /- 2.12 81
AVKK 3 2,250 9.40 15/07/2007 15/10/2010 105.70 105.40 0.00 7.70 / - 2.64
AVXK 4 900 8.70 01/08/2007 01/02/2012 106.80 106.40 0.00 719 /- 3.57 107
AVXK 5 2,200 7.35 15/07/2007 15/10/2012 101.27 101.27 - - 7.25 | - 4.09 108
AVXK 6 2,500 7.40 15/07/2007 15/07/2014 101.57 101.57 0.00 0.34 7311/ - 5.12 102
AVXKK 7 4,000 7.68 15/07/2007 15/07/2016 103.40 103.15 0.00 0.46 7.38 / - 6.11 101
AVXK 8 5,000 7.63 15/09/2007 15/06/2018 102.99 102.99 0.00 0.28 0.49 743 | - 497 90
AVXK 9 5,000 7.49 15/08/2007 15/02/2017 102.30 102.30 0.00 735 /- 5.46 95
AK Bapc 2 1,500 8.25 26/07/2007 - 22/01/2009 100.01 100.01 0.00 0.40 / 0.40 151 266
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 100.20 99.95 0.00 541 1 11.78 0.71 600
Anbha-bark 1 1,000 - #N/AN Ap - 08/06/2007 - #N/ANA. [ #NJANA. |-
Anbha baHk 2 2,000 6.88 03/10/2007 02/04/2008 31/03/2010 - - - #NJANA. [ #NIANA.| -
Bank CankT-TMeTep6ypr 1,000 9.60 - - 22/06/2009 100.15 99.90 - #N/ANA. [ #NJANA. |-
Bro 500 12.50 16/08/2007 16/08/2007 12/02/2009 100.40 100.40 0.00 0.09 0.79 1 9.73 0.12 419
BEPP 575 10.00 06/07/2007 11/10/2009 107.60 107.50 6.58 / 6.58 1.92
Boapoxaerue 3,000 8.95 05/09/2007 - 03/03/2010 101.65 101.65 841 / - 2.20 244
BTE 4 5,000 6.30 20/09/2007 20/03/2008 19/03/2009 100.00 100.00 2.71 16.38 0.67 83
BTB 5 15,000 5.90 26/07/2007 17/10/2013 100.10 100.10 6.01 / 6.01 4.96 21
BTE 6 15,000 6.50 18/07/2007 - 06/07/2016 99.95 99.95 0.00 0.05 / 0.05 8.88 214
a3baHk 750 10.50 20/11/2007 30/07/2007 25/11/2008 100.20 100.20 -0.10 2.86 / 8.42 0.36 457
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Taanpom6ark 1 5,000 7.10 02/08/2007 - 27/01/2011 100.58 100.22 0.02 0.03 7.09 /- 2.94 105
Taanpom6aHk 2 5,000 6.54 28/11/2007 28/11/2007 20/11/2013 100.45 100.45 6.56 / 5.50 4.98 64
[lensta Kpeaut 1,500 7.09 04/12/2007 - 01/12/2009 100.50 100.50 6.98 / - 2.12 109
EspoKommepu 1,000 1150 21/12/2007 21/12/2007 18/12/2009 100.95 100.95 0.00 1.90 / 9.65 0.44 405
XunCouMnotexa 600 11.50 25/10/2007 25/10/2007 22/10/2009 100.25 100.25 0.05 0.20 1.53 / 10.87 0.29 526
XunduHane 500 9.25 21/09/2007 19/12/2008 98.00 98.00 - 4.56 | 4.56 1.37 -108
3eHuT 2 2,000 8.39 17/08/2007 - 16/02/2009 101.00 101.00 0.00 787 /- 141 209
3eHuT 3 3,000 8.45 14/11/2007 14/11/2007 09/11/2011 100.31 100.31 0.00 -0.14 0.67 / 7.71 0.35 222
NmnakcBark 2 1,000 1.00 20/10/2007 20/04/2008 100.00 100.00 1.00 / 1.00 0.80 -446
WmnakcBark 3 1,300 1.00 12/11/2007 13/11/2009 100.08 100.08 0.97 /0.97 2.33 -480
WHeectToprbaHk 2 350 10.25 16/10/2007 14/10/2008 100.15 100.15 10.35 / 10.35 111 454
Kepp 1 450 11.50 06/07/2007 - 05/10/2007 100.40 100.40 10.36 / 10.36 0.24 v
Kepp 2 1,000 11.15 18/09/2007 18/03/2008 15/09/2009 100.40 100.40 0.00 -0.25 3.59 /10.99 0.63 527
KMB 2 3,400 7.75 05/12/2007 03/12/2008 30/11/2011 100.75 100.75 2.44 1731 1.29 160
TNokoBaHk 2 500 10.65 - 22/04/2008 101.26 101.26 0.00 - - /- -
Macrep6aHk 2 1,000 1150 23/11/2007 - 23/05/2008 101.00 100.60 - - 0.73 10.80 / 10.80 0.79 504
Mactep6aHk 3 1,200 11.75 05/12/2007 05/12/2007 30/11/2011 101.43 101.43 0.00 0.08 1.03 11.42 | 8.50 3.21 519
MOM 3 6,000 7.60 04/10/2007 04/10/2007 01/10/2009 100.25 100.10 0.00 -0.02 0.83 / 6.99 0.25 155
Mensesb 750 13.00 05/09/2007 05/09/2007 01/09/2010 100.44 100.44 - 0.04 0.34 0.64 / 11.00 0.17 541
MWA 1 2,200 10.00 - 20/09/2012 103.48 103.48 0.00 -0.12 - /- -
MWA 2 1,000 8.60 07/08/2007 - 09/08/2008 101.20 100.75 0.00 7.90 / 7.90 0.99
MWA 3 1,500 9.40 30/08/2007 26/02/2009 23/02/2012 100.35 100.35 - - 3.50 /9.49 1.42 366
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 100.95 100.95 0.00 0.17 0.00 1.91 /8.31 0.41 276
MJTK ®uHaHc 550 12.90 26/07/2007 - 23/07/2009 99.96 98.25 0.00 -0.42 14.08 / 14.08 1.60 794
MMB 2 3,000 6.50 15/08/2007 13/02/2008 11/02/2009 100.22 100.22 242 | 6.22 0.58 70
MOWA 1 1,500 9.00 21/12/2007 - 21/12/2010 101.70 101.50 0.14 -0.60 8.51 / 851 231 249
MOWA 2 3,000 7.99 07/09/2007 19/12/2007 07/09/2011 101.35 101.35 - 7.63 | 4.87 2.56 169
MOUTK 1 3,000 9.00 27/09/2007 - 26/09/2009 100.40 100.05 0.00 0.11 -0.15 9.02 /- 135 314
MOUTK 2 4,000 8.99 25/09/2007 26/03/2009 26/03/2011 100.25 99.50 0.00 4.45 [9.26 1.49 342
Moc. 3anor. bark 800 11.65 16/11/2007 - 17/11/2009 100.15 100.15 -0.15 11.90 / - 1.90 581
MocKommepubaHk 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 100.61 100.49 - 2.46 | 8.13 041 260
MocKommepubaHk 2 3,000 8.40 21/08/2007 19/08/2008 15/02/2011 100.01 99.86 0.00 -0.11 - 2.77 | 8.62 1.00 292
Homoc 6 800 10.03 16/08/2007 - 16/08/2007 100.35 100.35 -0.12 -0.40 7.36 1 7.36 0.13 190
Homoc 7 3,000 8.25 18/12/2007 18/12/2007 16/06/2009 100.21 100.21 0.00 0.03 -0.09 191 /793 0.44 240
Oprpac6aHk 500 10.00 11/08/2007 10/02/2009 100.10 100.10 6.02 / 6.02 1.45 32
lMetpokommepu, 2 3,000 8.50 29/08/2007 31/08/2009 100.60 100.60 0.00 0.15 -0.31 8.35 /- 1.83 246
Mpo6usHec 5 1,000 9.69 31/10/2007 29/04/2009 100.20 100.20 8.95 / 8.95 157 311
MpocesiabbaHk 4 600 8.20 01/11/2007 - 01/11/2007 100.21 100.21 7.67 1 7.67 0.32 217
36 NuanHr 500 12.50 26/09/2007 26/03/2008 23/09/2009 100.15 100.15 4.25 [ 12.59 0.64 678
PenHuc 750 10.40 02/10/2007 01/04/2008 30/03/2010 99.50 99.50 3.18 / 11.36 0.66 561
PocbaHk 3,000 7.89 16/08/2007 15/02/2009 101.28 101.28 0.13 7.05 /7.05 143 132
PCXb 1 3,000 7.20 05/09/2007 04/06/2008 100.10 100.10 7.28 1728 0.85 165
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PCXE 2 7,000 7.85 22/08/2007 - 16/02/2011 102.95 102.65 0.00 7.16 / - 2.98 111
PCXE 3 10,000 7.34 23/08/2007 18/02/2010 09/02/2017 101.10 100.80 0.00 2.06 / 7.06 2.24 114
PTK-NuauHr 4 2,250 8.80 09/10/2007 - 08/04/2008 100.32 100.32 0.00 -0.13 8.51 / 8.51 0.70 276
PTK-NuauHr 5 2,250 8.80 16/08/2007 16/08/2007 12/08/2010 100.15 100.15 0.00 0.33 / 7.68 0.13 221
Pycckuit CTaHzapt 3 2,000 8.40 22/08/2007 - 22/08/2007 99.75 99.75 10.21 / 10.21 0.14 464
Pycckuit CTaHzapt 5 5,000 8.50 13/09/2007 11/09/2008 09/09/2010 99.75 99.75 3.42 | 8.89 1.05 317
Pycckuit CTaHzapT 6 6,000 8.10 15/08/2007 15/08/2007 09/02/2011 100.10 100.10 0.00 0.27 /7.35 0.12 189
Pycckuit CtaHgapt 7 5,000 8.50 25/09/2007 25/03/2008 20/09/2011 99.65 99.65 1.62 /9.17 0.66 352
Pyc®anaHcbaHk 1 1,500 7.65 04/12/2007 02/12/2008 101.15 101.15 - 6.91 /- 1.29 120
PycbBark 1 1,400 10.00 20/09/2007 - 19/03/2009 101.83 101.83 -0.02 9.01 /9.01 1.46 319
PycuBakk 2 2,000 9.50 22/08/2007 22/08/2008 22102/2010 100.69 100.69 0.00 0.00 9.40 /9.03 214 358
CesepHast KasHa 1,000 10.75 04/10/2007 02/10/2008 29/09/2011 100.40 100.00 - 0.00 3.33 /1083 1.08 501
CriasWHescTBaHK 2 900 9.00 29/10/2007 - 27/10/2008 100.01 100.01 0.00 9.18 /9.18 1.16 341
CobuHBaHk 2,000 12.00 14/11/2007 14/11/2007 13/05/2009 100.39 100.39 0.00 - -0.11 227 /1115 0.34 550
ConnaapHocTb 1,000 10.75 04/09/2007 04/12/2007 01/12/2009 99.90 99.90 0.00 -0.10 - 2.02 /1143 0.39 576
Coto3 1 1,000 9.25 26/07/2007 24/04/2008 101.35 101.35 - 0.00 -0.35 7.76 | 7.76 0.74 214
Coto3 2 2,000 8.37 04/10/2007 05/10/2009 100.19 100.19 0.00 -0.04 -0.29 8.44 | - 1.92 253
CTWH 300 15.50 02/10/2007 01/04/2008 100.75 100.75 0.00 0.05 0.75 14.85 / 14.85 0.63 888
CymocTpouTenbHbIN 1,500 10.50 05/07/2007 02/07/2009 100.60 100.60 0.17 0.20 -0.20 /-0.20 1.92 -589
TathHK 500 11.00 08/08/2007 - 06/02/2008 99.95 99.95 11.35 / 11.35 0.53 562
Tat®okg 3 1,500 10.00 21/08/2007 20/11/2007 19/05/2009 100.87 100.87 0.00 0.07 1.67 / 8.04 0.36 245
TK ®uHatHc 1,000 10.50 20/09/2007 - 18/09/2008 100.00 100.00 10.75 / 10.75 1.04 493
TpatcKanutan 800 9.20 27/08/2007 29/05/2008 01/06/2009 100.25 100.25 0.00 -0.06 4.42 1921 0.81 358
TpaHcPuHaHC 3,000 10.50 25/09/2007 25/09/2009 102.50 102.50 9.58 / - 1.85 325
TypaHanem 3,000 7.75 09/10/2007 06/10/2009 100.13 100.13 - 7.82 1782 1.95 195
YBPP 2 1,000 11.00 05/07/2007 - 02/07/2009 100.07 100.00 -0.06 10.63 / 10.63 1.63 477
YpanJnaunrLientp 1,000 11.50 24/10/2007 24/10/2007 28/10/2009 100.28 100.28 0.00 -0.34 10.33 / 10.76 0.29 516
YPCA 1 1,500 7.65 26/07/2007 24/04/2008 100.20 100.20 7.60 / 7.60 0.74 199
YPCA 2 1,500 7.60 14/09/2007 12/12/2008 100.00 100.00 0.00 7.82 1782 1.29 208
YPCA3 3,000 9.60 06/12/2007 04/06/2009 102.51 102.51 - 833 /- 1.67 250
YPCA5 3,000 10.05 23/10/2007 - 18/10/2011 104.90 104.90 0.00 - 0.00 8.84 | - 3.27 269
XK 2 3,000 9.25 13/11/2007 12/05/2009 11/05/2010 100.30 100.30 - -0.30 -0.44 6.19 /9.27 1.60 341
XKo 3 3,000 9.45 20/09/2007 18/09/2008 16/09/2010 100.87 100.87 0.00 -0.08 0.04 3.48 | 8.98 1.08 325
XKo 4 3,000 9.95 18/07/2007 15/10/2008 12/10/2011 101.40 101.40 0.00 -0.15 -0.24 2.83 19.09 111 334
XMIK OtkpbiTve 200 11.00 14/08/2007 - 11/11/2008 99.50 99.05 0.00 12.08 / - 114 671
LlenTpWHBecTbaHk 2 1,500 10.00 10/11/2007 10/11/2007 11/11/2009 100.55 100.35 0.00 1.39 /887 0.34 339
OkenobaHk 1,000 10.75 25/09/2007 25/12/2007 29/12/2009 100.10 100.10 0.00 - 2.14 1 10.96 0.44 529
Onewmre 200 21/08/2007 08/02/2008 99.72 99.72 0.01 0.46 / 0.46 0.61 -497
FOHMacTpym GaHk 1,000 11.00 21/08/2007 17/02/2009 100.11 100.11 -0.49 439 /439 1.45 -128
lleeckass u nuwesass NnpoMbIWAEHHOCMb
Arpokom 1,500 25/12/2007 21/06/2011 100.00 100.00 0.02 0.00 / 0.00 3.98 -597
ArpoxonamHr 1,000 13.00 20/07/2007 24/07/2009 100.04 100.04 0.00 -0.20 0.36 /0.36 2.00 704
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Bocrok-Cepauc 1,500 10.99 13/09/2007 13/03/2008 10/09/2009 100.40 100.40 0.00 -0.10 -0.28 3.46 / 10.61 0.62 491
[Qbimos 800 10.99 02/11/2007 02/05/2008 30/10/2009 100.25 100.25 0.00 401 /1092 0.74 517
3epHosast koM. HacTiowa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 99.65 99.65 - 5.37 / 13.30 0.84 740
Kapar 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 100.39 100.39 0.00 0.44 2.28 | 11.47 0.44 578
KBK YepeLumyLuki 700 11.30 03/09/2007 - 02/03/2009 100.20 99.80 0.00 4.74 | 4.74 1.48 -94
KpacHbii BoraTbipb 2,000 11.00 16/08/2007 14/02/2008 11/02/2010 100.15 100.05 0.00 2.70 / 11.08 0.55 537
MenbH. KoM6. B COKITbH. 1,000 1150 30/08/2007 30/08/2007 26/02/2009 99.80 99.35 1.46 | 14.29 0.15 851
Mutrexg dya 1,000 12.50 21/08/2007 19/02/2008 16/02/2010 100.50 100.50 2.98 /12.19 0.56 642
MKX 2 1,000 12.90 28/08/2007 26/02/2008 25/08/2009 99.90 99.90 - 418 /1184 0.57 609
MsicHast kopn. Espocepauc 1,500 13.25 18/09/2007 18/12/2007 100.41 100.41 0.12 0.26 12.92 /12.92 0.41 714
Hosbile YepemyLuku 2 300 11.30 24/07/2007 22/04/2008 100.00 100.00 0.99 11.78 / 11.78 0.70 598
HyTpulHsecTXonauHr 1,200 9.50 11/09/2007 09/06/2009 100.15 100.15 -0.09 4.75 | 4.75 1.74 -08
Owmena 50 18.00 04/07/2007 03/10/2007 103.00 102.00 0.00 8.65 / - 0.24 317
0oCT2 1,000 08/11/2007 - 08/05/2008 100.20 99.31 -0.27 0.28 / 0.28 0.87
Orteu. Nexapctsa 2 1,300 10.25 21/08/2007 21/08/2007 17/02/2009 100.15 100.00 0.88 /9.78 0.14 424
0X3 900 22/08/2007 21/05/2008 18/11/2009 100.00 99.90 0.00 - 0.02 / 0.06 2.40 -538
Ouakogo 2 1,500 8.50 21/09/2007 - 19/09/2008 99.84 99.84 0.04 0.19 881 /- 1.08 2
MapHac 2 1,000 10.80 23/08/2007 19/11/2009 17/11/2011 100.05 100.05 0.00 -0.05 - 6.39 / 11.22 1.91 518
Pycckuit TexcTnb 2 1,000 12.75 06/09/2007 - 05/03/2009 95.30 95.30 0.22 -0.30 16.64 | 16.64 1.30 1271
Pycckuit TexkcTurb 3 1,200 12.00 23/10/2007 23/10/2007 20/10/2009 99.78 98.00 - -0.46 -0.10 2.20 / 16.12 0.28 1020
CaH WHtep6pto 2 4,000 8.00 16/08/2007 - 13/08/2009 101.50 101.10 0.00 746 | - 1.81 161
CuHeprust 1,000 10.70 24/10/2007 24/10/2007 22/04/2009 99.92 99.92 0.00 -0.06 0.07 1.98 / 11.15 0.29 552
Cnaprak T[J 500 13.00 25/07/2007 - 23/01/2008 100.00 100.00 13.37 1 13.37 0.48 754
Tanocto 2 1,000 10.00 07/09/2007 07/09/2007 06/03/2009 100.00 100.00 0.00 - 0.02 1.16 / 10.09 0.18 453
Xne63asog Ne28 2 75 12.00 11/09/2007 - 09/12/2008 100.00 100.00 -4.00 12.55 / - 1.20 659
Yepkunaoso 2,000 8.85 04/12/2007 02/06/2009 31/05/2011 100.10 99.96 0.00 0.03 0.03 459 /9.02 1.66 316
OpKOH NpoayKT 1,200 11.40 13/09/2007 13/03/2008 10/09/2009 100.02 100.02 - 3.79 1 11.63 0.61 588
J0KO 2 1,500 10.50 27/07/2007 25/01/2008 22/01/2010 100.47 100.47 0.00 -0.28 2.23 19.85 0.50 421
FOHUMUAK 2,000 9.75 11/09/2007 08/09/2009 06/09/2011 102.20 102.20 0.00 482 /881 1.82 291
Topeoens
AsTOMMP 1,000 11.66 04/09/2007 04/09/2007 01/09/2009 100.30 100.30 0.00 -0.01 -0.20 0.87 /10.06 0.17 450
AINA 1,500 10.99 24/08/2007 24/08/2007 21/08/2009 100.15 100.15 0.00 0.73 / 10.05 0.14 450
Anbkop 1,500 10.75 11/12/2007 11/12/2007 08/12/2009 100.07 100.07 0.00 -0.18 2.02 /10.84 041 519
Anteka 36.6 3,000 9.89 03/07/2007 01/07/2008 30/06/2009 101.50 101.50 0.00 -0.44 9.26 /9.98 0.86 424
ApbGar Mpectink 1,500 21/12/2007 - 20/06/2008 100.50 100.01 0.00 - -0.26 / -0.26 0.99 -577
Atnant M 1,000 12.25 15/11/2007 15/11/2007 13/11/2008 100.02 100.02 0.00 0.00 0.02 11.84 | 12.48 0.34 675
baHaHa-Mama 1,000 11.25 26/10/2007 26/10/2007 23/10/2009 100.26 100.26 0.00 -0.24 151 /10.59 0.30 499
BenasKomnnexkt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 99.33 99.33 0.00 5.00 / 13.88 0.70 797
Benbiit Pperat 1,000 14.50 13/09/2007 - 17/12/2009 100.90 100.90 0.00 0.33 14.82 | - 1.84 855
Bpa3epc 500 12.50 20/09/2007 21/12/2007 25/12/2009 100.00 100.00 0.00 3.82 /13.09 0.42 731
Buktopus 1 1,500 10.40 02/08/2007 29/01/2009 100.43 100.43 0.00 -0.22 10.34 / 10.34 131 448
28 nioHs 2007 . Crp. 24138



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

; OAS
Security Name (IIQSS;eMSI\I/TI\‘jI) CO(L;A)D)OH Next coupon Put Maturity Ask Bid ld;:erlng 5d chng net 1mnceI:ng YTM / YTP Mod. Dur. Spread
Buktopust 2 1,500 10.89 21/08/2007 - 16/02/2010 101.60 101.60 0.00 0.90 -0.30 10.43 / - 2.07 438
la3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 100.91 100.91 0.00 0.11 0.43 2.80 /9.73 0.87 401
Doxein-3p-Cu 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 100.85 100.45 0.00 -0.10 2.81 /8.89 1.16 315
Doxein-3p-Cu 2 1,200 5.00 04/12/2007 04/12/2007 100.02 100.02 - 5.01 / 5.01 0.42 -44
[Qvkast Opxuzest 1,000 12/07/2007 09/04/2009 100.25 100.25 0.00 -0.05 -0.14 /-0.14 1.79 -580
[Qvkem 3,000 9.25 20/09/2007 17/03/2011 98.00 96.00 - 0.10 10.49 / - 2.86 431
[Qvkeuc TpeiguHr 1,800 11.00 20/07/2007 20/07/2009 100.15 100.05 0.00 0.27 1 0.27 1.95 535
[JlomodhuHaHe 1,000 12.50 16/08/2007 - 14/02/2008 99.77 99.77 0.00 - -0.18 13.24 | 13.24 0.53 740
Espocets 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 99.99 99.99 0.00 0.01 2.37 110.50 0.39
EnuHas Espona 1,200 10.75 18/10/2007 16/10/2008 14/10/2010 100.00 100.00 0.16 4.48 /1101 111 517
Wmnnoaus 300 11.30 01/08/2007 01/08/2007 30/07/2008 100.05 100.05 0.00 -0.05 0.03 0.92 /10.79 0.08 519
WHkom-Naga 1 700 12.00 23/08/2007 22/11/2007 100.70 100.40 -0.05 10.99 / 10.99 0.36 534
WHkom-Naga 2 1,400 12.00 17/08/2007 12/02/2010 100.75 100.75 -0.15 0.33 12.18 /1 12.18 2.02 605
WHmapko 1,000 10.50 21/12/2007 19/12/2008 100.10 100.10 - - 3.44 | 3.44 1.38 -219
WHnpom 2 1,000 10.70 19/07/2007 15/07/2010 100.30 100.30 - 0.18 -0.35 10.86 / 10.86 2.31 472
WHnpom 3 1,300 8.95 21/11/2007 18/05/2011 100.50 100.50 0.00 0.14 0.35 8.99 / 8.99 3.07 287
Wckpacodpt 300 13.30 04/09/2007 - 02/03/2010 101.00 101.00 0.00 0.04 0.06 13.24 | - 1.99 703
Kapo 700 12.50 25/12/2007 24/06/2008 221212009 100.60 100.60 0.00 - 0.45 497 /1219 0.86 635
Kapycenb ®uHac 3,000 9.75 20/09/2007 18/09/2008 12/09/2013 101.70 101.70 0.00 -0.20 -0.30 1.73 / 8.42 1.07 271
Koneiika 1 1,200 9.40 18/09/2007 - 17/06/2008 100.70 100.70 0.00 -0.10 0.00 8.93 /893 0.86 324
Koneiika 2 4,000 8.70 22/08/2007 18/02/2009 15/02/2012 99.80 99.80 -0.35 -0.20 3.33/9.12 141 331
Koneiika 3 4,000 9.80 22/08/2007 20/08/2008 15/02/2012 101.35 101.35 0.00 - 0.03 9.77 1 7.94 3.42 363
NasepHa 1,000 11.00 11/10/2007 - 08/04/2010 101.25 100.90 -0.18 0.17 10.81 / 10.81 2.19 472
JIBP VinTeptpeiin 300 14.90 29/11/2007 29/05/2008 26/11/2009 100.25 99.50 0.00 0.07 6.07 / 15.57 0.77 954
M. Bugeo 2,000 10.00 21/11/2007 21/11/2007 18/11/2009 100.90 100.10 -0.10 1.49 /885 0.37 330
Martut 1 2,000 9.34 21/11/2007 19/11/2008 103.00 103.00 7.16 / - 1.24 146
Martut 2 5,000 8.20 28/09/2007 23/03/2012 - - - #NJANA. [ #NJANA. |- -
Mapra 1 700 14.84 22/11/2007 22/05/2008 98.70 98.70 0.05 1.00 17.07 1 17.07 0.74 1092
Mapta 2 1,000 12.00 05/12/2007 - 06/12/2009 99.96 99.96 -0.02 0.06 12.37 [ 12.37 1.94 626
Mapta 3 2,000 13.00 03/08/2007 01/02/2008 02/08/2011 97.96 97.96 0.00 -0.13 0.46 252 [ 17.35 0.48 1118
Martpuua 1,200 12/12/2007 10/12/2008 99.70 99.70 - -0.19 -0.20 021 /021 1.45 -539
MuHHecko 500 13.75 13/12/2007 10/12/2009 100.50 100.50 0.00 0.45 13.95 / - 1.89 774
Mup 1,000 10.50 27/12/2007 - 27/12/2007 100.00 100.00 0.00 10.77 1 10.77 0.45 510
MoHeTka 1,000 10.70 15/11/2007 15/11/2007 14/05/2009 100.15 100.15 0.00 2.15 1 10.49 0.35 487
MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 103.00 102.00 0.00 0.00 9.11 /- 1.30 265
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 100.40 100.40 2.44 110.10 0.43 447
[MatepcoH 2,000 10.00 20/09/2007 19/06/2008 17/12/2009 100.35 100.33 0.00 3.98 /9.98 0.86 425
IMepekpecTok 1,500 8.15 10/07/2007 - 08/07/2008 100.00 100.00 - 0.26 / 0.26 0.99 268
Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 99.85 99.85 0.00 0.10 5.16 / 9.16 1.97 322
Matepoyka 1 1,500 11.45 14/11/2007 12/05/2010 109.40 109.40 0.09 788 /- 2.33 189
Matepoyka 2 3,000 9.30 18/12/2007 14/12/2010 104.75 104.75 0.10 0.30 7.86 / - 2.82 181
28 nioHs 2007 . C1p. 25/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

; OAS
Security Name (IIQSS;eMSI\I/TI\j) CO(EA)%O” Next coupon Put Maturity Ask Bid ld;:erlng 5d chng net 1mncertmg YTM / YTP Mod. Dur. Spread
PKC 1,500 9.70 17/10/2007 17/10/2007 15/04/2009 100.52 100.52 0.00 - 1.36 / 8.02 0.28 253
Pocuntep 2 400 1000  04/07/2007 - 02/07/2008 100.02 100.02 0.02 10.36 / 10.36 0.87 459
Pocuntep 3 1,000 10.75 30/11/2007 30/11/2007 26/11/2010 100.05 100.05 -0.21 1.35 / 10.86 0.38 522
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 100.10 99.50 0.00 - 430 / 11.95 0.71 616
CanBeit 1,000 10.00 05/12/2007 - 03/12/2008 100.08 100.08 0.05 0.13 10.18 /10.18 1.24 435
COPYC 1,200 10.20 09/08/2007 08/11/2007 05/11/2009 98.85 98.85 0.00 -0.49 213 / 1415 0.31 835
CTONMYHbIE [aCTPOHOMbI 1,500 8.60 23/08/2007 21/08/2008 20/08/2009 100.00 100.00 - - 476 | 8.77 1.00 305
TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 99.80 99.80 0.00 0.10 2.51 /1048 0.81 474
TOAMN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 96.77 96.77 0.00 -1.95 6.45 | 16.36 0.80 1027
Ton-Knura 1 700 500  09/08/2007 - 05/02/2009 97.00 97.00 -15.50 3.92 /392 1.49 -174
Ton-Kura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 101.00 101.00 -0.50 -0.26 4.36 /9.9 1.26 47
YamypTHedTs 1,500 9.50 01/09/2007 - 01/09/2008 100.92 100.92 0.11 8.95 / 8.95 1.03 323
YK KOPA 1,000 12.00 17/07/2007 15/01/2008 14/07/2009 100.24 100.01 0.00 328 / 12.28 0.47 653
®asToH Aspo 1,000 10.50 02/08/2007 31/01/2008 30/07/2009 98.50 98.50 3.86 / 13.59 0.50 776
lOrTpanauTCepauc 1 600 1.00 #NIAN Ap 19/06/2007 98.74 98.74 - #NIANA. | #NJANA. |- -
IOl TpanauTCepavc 2 1,200 11.50 27/11/2007 25/11/2008 125.00 125.00 -5.22 | -5.22 1.42 -1088
Jlec u cenbckoe xo3slicmeo
Arpuka 1,000 11.80 02/10/2007 01/04/2008 29/09/2009 100.52 100.52 0.00 3.88 /11.32 0.66 557
Arpo-Coto3 1,500 25/12/2007 21/06/2011 100.00 100.00 - - 0.02 0.00 / 0.00 3.98 -597
ArpoxonanHr 1,000 13.00 20/07/2007 24/07/2009 100.04 100.04 0.00 -0.20 0.36 / 0.36 2.00 704
Apxapa 1 600 1320 28/12/2007 28/06/2008 100.06 100.06 0.06 0.01 1355 / 13.55 0.74 764
Apkapa 2 700 13.31 22/08/2007 - 20/02/2009 100.77 100.77 0.65 13.03 / - 1.07 703
BenlpanKopm 700 10.90 04/09/2007 04/12/2007 02/12/2008 100.24 100.24 3.23 110.72 0.39 508
FOT3K 2 1,500 20/12/2007 18/06/2009 100.03 100.03 0.03 -0.02 /-0.02 1.98 -571
113 duHane 400 11.00 23/11/2007 23/05/2008 125.00 125.00 - -13.46 / -13.46 1.02 -1944
MocCenblTpom 1,000 12.50 14/12/2007 12/12/2008 100.20 100.00 0.10 0.06 12.80 / 12.80 1.22 683
HIK 500 12.45 02/08/2007 - 31/01/2008 99.50 99.50 -0.01 13.74 | 13.74 0.50 788
oro2 1,200 12.95 27/08/2007 31/08/2007 25/02/2009 100.01 100.01 0.00 0.16 13.32 / 13.04 114 753
Masa 1 350 1.00 15/09/2007 - 15/06/2008 100.50 100.50 0.48 / 0.48 0.96 -502
MaBa 2 1,000 12.50 13/08/2007 09/05/2008 21/10/2011 103.25 103.25 0.00 181 /884 0.76 306
M3 Cotos 300 10.00 09/10/2007 30/07/2007 09/10/2007 100.20 100.20 9.36 /9.36 0.26 382
Paarynai 1 2,000 1.00 04/10/2007 - 02/10/2008 99.98 99.98 1.02 / 1.02 1.25 -454
Paarynsi 2 2,000 10.25 02/10/2007 01/04/2008 27/09/2011 100.42 100.42 0.02 1.80 /9.86 0.67 418
Paarynsi 3 3,000 10.99 21/09/2007 20/03/2009 16/03/2012 100.82 100.82 0.00 412 /1071 1.43 482
Pycarpo 1,000 8.50 20/07/2007 - 19/07/2008 100.00 100.00 - - 8.67 | 8.67 0.92 296
Cw6 Arp Mpynna 400 11.50 22/08/2007 21/11/2007 20/05/2009 100.14 100.14 0.05 -0.36 241 11158 0.35 591
CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 100.18 100.18 0.00 0.18 0.28 10.62 / - 1.89 461
Cmpoumenbcmeo
ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 100.85 100.85 0.00 0.19 0.61 11.41 /1141 0.82 561
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; OAS
Security Name (IIQSS;eMSI\I/TI\‘jI) CO(L;A)D)OH Next coupon Put Maturity Ask Bid ld;:erlng 5d chng net 1mnceI:ng YTM / YTP Mod. Dur. Spread
ApnamaHt 2 2,000 11.25 23/08/2007 20/05/2010 100.55 100.55 0.00 0.60 11.49 / 11.49 2.23 534
TnmaeMocCrpot 1 2,000 1.00 #N/AN Ap - 27/05/2007 - - - #NIANA. [ #NIANA. |-
TmaeMocCrpot 2 4,000 1150 20/09/2007 20/09/2007 17/03/2011 100.70 100.70 0.00 - 0.05 0.53 / 8.41 0.21 292
[IKC ®XC PB 500 12.00 27/11/2007 27/11/2007 24/11/2009 99.96 99.96 - 0.06 2.14 [ 12.41 0.37 669
KK courarc 1,000 14.00 20/09/2007 20/12/2007 241212009 99.75 99.75 0.00 -0.29 291 /1535 0.41 943
NHkom 1,250 13.10 - 28/03/2008 28/03/2009 100.60 100.60 0.00 0.00 0.04 - /- -
Wnrerpa 1 2,000 10.50 21/09/2007 - 20/03/2009 102.95 102.95 0.00 0.55 8.80 / - 1.46 297
Wnrerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 103.85 103.85 - 5.26 /9.10 2.01 315
Kamckas fnonuHa 2 200 13.50 19/07/2007 - 17/10/2007 100.81 100.81 0.11 0.11 11.17 1 11.17 0.27 539
Kamckas nonmHa 3 500 12.80 13/09/2007 09/06/2008 04/06/2009 100.23 100.23 0.00 -0.02 -0.12 13.14 / 13.14 0.80 708
JICP 1,000 10.00 20/09/2007 - 20/03/2008 100.30 100.30 - 9.75 1 9.75 0.64 408
JICP WHesct 2,000 10.70 04/12/2007 03/06/2008 08/12/2009 102.00 101.20 0.00 3.53 /1 9.06 0.84 338
MeTtpocTpoi 1,500 8.47 28/09/2007 28/03/2008 23/09/2011 100.50 100.00 0.00 1.48 /8.25 0.68 265
M-WHaycTpus 1,000 12.25 21/08/2007 16/08/2011 105.40 105.40 0.00 0.50 5.03 10.88 / - 2.94 465
Mupakc 1 1,000 1150 21/08/2007 19/08/2008 102.21 102.21 -0.14 8.73 / 8.73 0.98 302
Mupakc 2 3,000 10.99 20/09/2007 17/09/2009 104.20 104.20 0.00 -0.05 0.17 9.05 / - 1.82 313
Mepeceet 200 17.50 03/07/2007 02/10/2007 101.69 101.69 -0.02 11.34 / 11.34 0.23 571
MWK'5 1,120 9.20 21/08/2007 - 20/05/2008 100.30 100.30 0.10 0.10 9.14 /9.14 0.79 257
PWUlpynn 1,200 11.85 27/12/2007 26/06/2008 26/12/2009 100.29 100.29 0.00 0.27 483 /11.87 0.87 602
CrpoitMeTPecypc 750 17.00 #N/AN Ap 21/06/2007 99.99 99.99 - - #N/ANA. [ #NJANA. |-
CrpoiTpaHcla3 3,000 9.60 26/12/2007 - 25/06/2008 101.80 101.80 0.00 -0.15 7.83 /- 0.90 218
Cysap-KasaHb 900 12.50 02/10/2007 01/04/2008 31/03/2009 100.19 100.10 0.00 -0.01 5.53 1 12.61 0.65 679
LUyH1 1,000 11.25 25/10/2007 24/04/2008 22/04/2010 101.28 101.28 0.00 - 0.23 2.88 | -2.58 251 -204
LYH 2 1,500 11.44 25/07/2007 23/07/2008 20/01/2010 101.42 101.42 0.02 0.15 4.22 1 9.88 0.90 414
IOCKK 600 13.00 03/07/2007 01/07/2008 100.00 100.00 0.01 13.42 | 13.42 0.81 749
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Security Name/ Rating

SOVEREIGN EUROBONDS

(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 99.640625 99.70 0.02 0.02 4.98 9.412 1.399 1.428
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 99.28125 99.34 0.02 0.06 4.93 2.072 2212 221
T45/812/31/11 4.625 31/12/2011 16.131MMM 98.578125 98.64 0.02 0.19 4.97 1.421 3.922 3.96
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 96.453125 96.52 0.00 0.36 5.10 2.65 7.445 7.247
T41/2 02/15/36 45 15/02/2036 26.397MMM 89.484375 89.55 -0.06 0.70 521 1.106 14.975 13.738
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 10 06/26/07 10.00 26/06/2007 .00 100.01 100.06 0.00 -2.14 #N/AN.A. #N/AN Ap #N/AN.A. #NIAN Ap
RUSSIA 8 1/4 03/10 8.25 31/03/2010 1.845MMM 103.6644 103.79 0.01 -0.87 6.73 67.1 24 1.442
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 138.5935 138.97 0.11 -5.74 6.12 104.3 6.9 9.920
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 175.71 176.21 0.19 -5.31 6.22 108.98 10.17 18.00
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.021MMM 109.8316 109.96 0.09 -3.05 6.09 101.8 6.8 7.563
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 97.70 97.70 0.02 0.04 5.78 85.16 0.82 0.82
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 90.29 90.54 0.00 0.12 5.84 80.79 3.48 3.25
RUSSIA 3 11/14/07 3.00 14/11/2007 1.322MMM 99.00 99.13 0.02 0.04 5.60 79.32 0.36 0.36
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 106.29 106.54 0.04 -0.02 474 29.00 2.02 2.26
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 123.05 123.26 -0.13 0.14 5.68 66.76 5.40 6.75
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.7910 36.21 -0.02 -0.13 85.59 #N/AN Ap 11 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.3040 35.70 0.05 -0.25 61.95 #N/AN Ap 17 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 36.0770 36.49 0.06 0.00 45.90 #N/AN Ap 25 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 36.0920 36.55 0.03 -0.98 33.71 #N/AN Ap 34 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 35.5780 36.09 0.16 0.04 26.15 #N/AN Ap 4.2 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 271.87 #N/AN Ap 0.6 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 122.30 123.00 #NIAN.A. #NIAN.A. 4,01 -89.43 1.97 247
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 120.02 120.27 -0.06 0.21 5.86 90.71 351 4.40
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 125.54 125.79 0.06 -0.13 5.98 96.71 5.02 6.56
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 141.57 142.05 -0.17 -0.07 5.46 87.83 6.72 9.60
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 155.25 155.50 -0.24 -0.56 6.30 121.22 7.22 11.67
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 140.61 140.86 -0.24 -0.86 6.46 133.08 10.08 14.36
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.00 113.00 0.00 0.00 6.16 98.17 12.81 14.95
Dur .
) ] . . Amt Px Px Chg Chg Yid Oas Adj Risk
Security Name/ Rating (S&P/Moody's/Fitch) Cpn  Maturity Outstanding  Bid  Ask Net Net Yt_m Sprea_ld Mty Oa}s
1d lw  Mid Mid Mid Mid
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Security Name/ Rating

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

CHINA 7.3 12/15/08 7.30 15/12/2008 1IMMM 102.74 102.83 0.00 -0.09 5.28 39.47 1.36 141
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 104.67 104.82 0.00 041 541 39.14 3.35 3.63
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 96.18 96.51 0.00 0.58 4.85 30.98 5.95 5.93
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 114.65 115.15 0.00 -0.32 6.20 106.48 1091 12.71
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 580.15MM 107.07 107.47 -0.04 -0.17 5.46 56.62 1.63 178
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 113.10 113.60 -0.11 -0.40 5.63 69.62 250 2.96
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 112.73 113.28 0.23 -0.18 6.06 103.93 5.66 6.42
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 107.88 108.38 0.15 -0.20 6.23 116.39 6.73 751
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 120.97 121.22 0.18 -1.10 6.46 133.39 10.20 12,71
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 147.81 148.56 0.44 -1.49 6.49 133.70 11.09 16.97
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 110.16 110.36 0.12 -1.44 6.59 140.72 12.55 14.15
KAZAKHSTAN (BBB/Baa2/BBB)

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

MEX10 3/8 02/17/09 10.38 17/02/2009 1.006MMM 107.30 107.60 -0.04 -0.02 5.50 61.43 1.45 1.61
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 107.18 107.43 -0.03 0.13 5.65 69.19 372 412
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 138.63 139.13 -0.11 0.11 5.85 79.43 6.13 8.74
MEX 5 1/2 02/17/20 5.50 17/02/2020 750MM 102.85 102.85 0.42 0.83 5.18 56.56 8.84 9.33
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 159.46 160.02 -0.21 0.46 6.12 99.83 9.74 15.74
MEX 6 3/4 09/27/34 6.75 27/09/2034 3.767TMMM 106.15 106.65 -0.05 0.19 6.26 108.55 12.60 13.68
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 103.50 103.88 0.00 -1.88 6.04 115.02 153 1.63
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.63 109.00 0.00 0.00 5.64 70.27 3.04 341
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 112.25 112.50 0.00 0.00 5.94 93.70 4.95 5.76
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 127.88 128.13 0.00 -3.00 6.40 132.16 7.17 9.54
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 141.00 141.38 0.00 -1.38 6.63 152.12 9.21 13.32
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.38 96.63 0.00 -1.13 6.67 150.92 11.75 11.72
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.36 106.56 -0.06 -0.11 5.45 55.75 171 1.84
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 106.44 106.82 0.00 -0.12 5.77 81.15 4.00 4.32
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 103.26 103.64 -0.04 -0.18 5.88 87.40 551 5.74
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 119.07 119.57 -0.02 0.16 591 83.18 6.98 8.37
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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 111.98 112.52 0.00 0.00 5.65 75.12 1.74 1.97
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 113.42 113.82 0.00 -0.07 5.18 68.29 2.94 3.48
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 114.25 114.65 0.00 -0.37 6.73 173.13 478 5.68
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.42 95.79 0.00 -0.17 6.11 151.36 7.09 6.99
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 99.49 99.80 0.00 -0.16 7.04 194.56 8.36 8.40
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 101.53 101.93 0.00 0.21 7.20 208.08 9.56 10.03
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 94.15 94.46 0.00 -0.15 7.35 218.31 11.78 11.38
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.78 05/08/2009 500MM 105.76 106.01 -0.04 -0.16 5.76 #N/AN Ap 0.10 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.00 102.25 0.00 0.00 6.22 127.21 3.14 3.28
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 106.00 106.25 0.00 0.00 6.39 140.63 4.75 5.06
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM 101.76 101.95 0.00 -0.21 5.84 139.79 1.19 1.28
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 114.30 114.79 -1.12 -1.32 6.89 233.58 3.02 3.82
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 101.92 102.27 -0.46 -1.34 8.11 309.55 5.27 5.49
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 137.55 138.05 -0.14 -0.67 8.34 327.08 6.27 8.98
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 81.76 82.06 -1.47 -2.34 8.25 31531 8.54 7.04
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 307.13 9.27 8.97
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.04 291.44 9.42 10.83
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 325.79 9.98 11.47
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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 8.43 717 105.05 105.53 -0.19 -0.28 2.94 216 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 9.97 6.48 102.75 102.86 -0.06 -0.16 0.73 147
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 7.99 5.97 101.69 101.78 -0.01 0.00 0.80 98 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 791 6.75 112.03 112.28 -0.31 -0.20 5.44 177
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.04 6.55 108.16 108.41 -0.04 -0.03 1.79 159 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.06 7.86 102.24 102.49 -0.28 -0.10 5.92 287
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 560.131MM 5.69 5.84 98.84 99.04 -0.20 -0.22 4.94 120
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.54 5.77 109.90 110.20 -0.19 -0.15 2.02 80
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.25 5.16 107.60 107.73 -0.03 0.01 2.70 69
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 831 6.25 115.76 115.96 -0.45 -0.34 4.33 126
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.82 571 100.82 101.17 -0.02 -0.02 6.18 116
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.192MMM 6.98 6.82 103.09 103.22 -0.60 -0.37 8.03 138
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.93 6.66 124.40 124.52 -0.27 0.21 11.73 157
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.76 6.60 103.00 103.20 -0.16 -0.19 2.18 165 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.84 6.30 101.98 102.16 -0.01 0.05 121 133 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.57 6.29 101.87 101.96 -0.05 -0.07 0.54 128
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.02 6.83 104.32 104.57 -0.22 -0.46 2.80 186 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 174 712 103.24 103.49 -0.25 -0.38 367 212
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.98 6.12 101.98 102.14 -0.06 -0.01 2.02 118 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.35 6.46 103.20 103.43 -0.05 0.01 1.48 148
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.45 7.45 109.25 109.70 -0.18 -0.11 5.00 244 BE-/B1BE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.49 723 102.71 102.96 0.50 0.01 5.80 224 -/[BA1/BB
SITFIN 7 7/8 03/09 SITFIN Technology 7.875 02/03/2009 00  #N/ANA. #N/ANA. #N/ANA.  #N/ANA.  #N/ANA. #NANA. #NANA.  #NANA. -/B3/B-
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.82 5.92 101.62 101.71 -0.03 -0.05 0.34 105
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.80 6.54 101.11 101.26 -0.07 -0.15 3.38 159 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.28 7.04 102.94 103.19 -0.23 -0.16 6.32 193
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.35 6.16 106.84 107.09 -0.09 -0.13 1.77 119
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.75 6.64 103.06 103.31 -0.14 -0.20 2.26 169
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.94 6.88 105.35 105.60 -0.17 -0.18 354 188 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.90 7.55 104.32 104.57 -0.45 -0.36 6.24 245
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.37 6.66 101.47 101.60 -0.02 0.01 0.84 165 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.52 9.46 101.06 101.31 0.00 0.05 5.79 325
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.70 6.13 103.73 103.95 -0.23 -0.20 1.99 118
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.14 6.30 103.10 103.35 -0.40 -0.23 2.96 133
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 713 6.73 102.74 102.99 -0.40 -0.32 4.68 174 /Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.34 7.88 102.12 102.37 -0.06 -0.04 6.05 178
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 713 5.88 101.64 101.77 0.00 0.02 1.24 93 BRe/ARRR
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
GAZPRU 6 1/2 09/15 GAZPRU  Financial 65 23/09/2015 MMM 6.64 6.83 97.81 98.06 033 027 6.15 172 poTmee
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.81 5.90 100.95 101.05 0.01 0.07 0.99 91 JAS/REB
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.23 7.12 99.40 99.65 -0.03 0.04 6.16 139
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.72 6.09 102.33 102.40 -0.22 -0.17 2.99 116 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.89 6.33 103.98 104.23 -0.40 -0.25 4.72 133
RUSB 7.8 09/28/07 RUSB Financial 7.8 28/09/2007 300MM 7.79 6.83 100.16 100.22 -0.03 -0.05 0.23 199
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.08 731 100.55 100.66 -0.08 -0.09 0.75 230
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 771 8.47 97.13 97.38 -0.18 -0.37 2.78 350
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 8.86 9.59 100.00 100.25 -0.04 -0.19 5.76 382
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.20 6.87 100.33 100.58 -0.04 -0.06 5.76 106 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.78 5.86 101.31 101.45 -0.03 0.01 1.35 90
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 713 6.11 105.09 105.22 -0.18 -0.12 3.59 112 BBR/AZIBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.24 6.99 101.15 101.40 0.09 0.06 571 79
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.28 6.29 99.34 99.59 -0.36 -0.39 13.10 123
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.44 751 100.63 100.83 -0.02 -0.03 0.75 245
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.10 713 101.61 102.02 -0.06 0.20 1.60 210
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.50 6.87 98.06 98.56 0.00 0.00 042  #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.47 7.54 104.50 10450 #N/AN.A. -2.50 3.28 262 B+/-/-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 11.73 474 105.50 105.50 0.00 2.82 0.70 -19
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.54 5.59 103.39 103.60 0.01 -0.09 0.80 53
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.58 5.88 113.63 113.63  #N/AN.A. 0.00 3.22 96
PETBRA 91/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 8.00 6.29 114.00 114.00 -1.15 -0.25 4.69 132 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.16 6.30 108.30 108.30 0.00 0.00 5.43 133
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.19 6.28 98.95 98.95 0.35 0.45 6.87 119
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.31 6.54 114.63 114.63 -3.88 -1.40 7.57 145
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.21 5.73 102.49 102.69 -0.02 0.25 3.94 74 AIA2/A
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 459 3.47 102.51 102.51 0.00 -0.11 1.96 30
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.77 3.84 96.20 96.20 0.01 -0.13 3.22 15
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.72 412 97.67 97.67 0.00 -0.27 4.63 31
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.70 4.42 94.67 94.67 0.00 -0.16 5.85 28 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 4.94 4.33 110.94 110.94 0.00 -0.36 8.96 -10
SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 4.16 433 91.32 91.32 -0.56 -1.08 16.88 -6
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM Communications 4.125 01/03/2009 497.75MM 421 5.43 97.95 97.95 #N/ANA. -0.25 1.56 53
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AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.86 6.05 98.18 98.18 0.00 -0.35 5.86 109
PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 716.258MM 6.10 5.68 100.39 100.54 -0.01 0.02 1.04 67
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 995.449MM 7.62 5.63 103.22 103.47 0.00 0.05 143 65 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 759 531 103.82 103.82 -0.10 -0.08 143 41
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.60 6.75 101.82 102.23 -0.11 0.12 1.98 175 -/Ba2/BB-
OKST 10 3/8 08/09 OKST Communications 10.375 17/08/2009 266420000  #N/AN.A.  #N/AN.A. #NANA.  #NIANA.  #NJANA. #N/ANA. #N/ANA.  #NIANA. BB/Bad-
OKST7 3/4 04/27/12 OKST Communications 7.75 2710412012 175000000  #N/AN.A.  #N/AN.A. #NJANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA.
KAZAKHSTAN
BTAS7 7/8 06/02/10 BTAS Financial 7.875 02/06/2010 600MM 7.81 753 100.67 101.06 -0.14 -0.41 255 253
BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.36 8.85 95.49 95.99 -0.47 -0.51 4.96 383 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 8.73 8.98 97.12 97.62 -0.52 -0.67 5.30 397
BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 750MM 8,57 8.60 96.01 96.51 -0.21 -0.57 10.33 371
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 8.54 7.01 103.76 104.16 -0.15 -0.80 2.08 202
ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 7.94 7.33 102.05 102.55 -0.18 0.00 2.84 232
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.64 7.45 106.90 107.32 -0.22 -0.63 3.78 243 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.45 7.96 106.26 106.76 -0.32 -2.16 6.06 295
VENEZUELA
PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 134.999MM 7.69 8.08 98.95 99.59 0.05 -0.33 157 315
PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM 8.49 8.71 96.69 96.94  #N/ANA. -3.68 6.42 390 B/B1/CCC
PETROZ 8.37 10/22 PETROZ Energy 8.37 01/10/2022 75MM  #N/ANA.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
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VK «Anemap», ero pykoBOACTBO U COTPYAHWUKW HE HECYT OTBETCTBEHHOCTY 3@ MHBECTULMOHHBIE PELUEHNS KUEHTa, OCHOBaHHbIE Ha MHGhOPMaLMK, CoaepxalLeiics B HacTosiem fokymenTe. NOK «Anemap, ero
PYKOBOZCTBO U COTPYAHWUKM HEe HECYT OTBETCTBEHHOCTW B CBAA3N C MPSIMbIMU WM KOCBEHHBIMI NOTEPSAIMU U/UAK YiLiepGOM, BO3HUKLLIMM B pedynbTaTe UCMOMb30BaHNs KIMEHTOM MH(OpMaLMM UK Kakol-nnbo ee

4acTi NPy COBEPLUEHUM OnepaLii ¢ LieHHbIMI Bymaramu.

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

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

28 nioHs 2007 .
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