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[uHamuka cnpagoB EMBI+

250 250 Makpo3koHOMMKa

2e0 BB CLUA 3a |l kBapTan nepecMoTpeH ¢ NoBbilLeHneM Ao 4%. MepBoHadanbHas oLeHka
210 200 coctaensana 3.4%. KoHceHCyc-NporHO3 aHanuTKOB BEAYLLMX 3anafHblX MHBECTHaHKOB
190 npegnonaran ysenuyeHue nokasatens o 4.1%. Bmecte ¢ Tem, onybnukoBaHHoe
170 3HaveHve BBl no Hawen oOueHKe SBNSETCS BECbMa NO3UTUBHLIM NOKa3aTenem,
150 150 0COBEHHO ecnmu y4yecTb TOT (hakT, YTO elle B Mone Ha pbiHke 0bCyxaanuch pucku
130 nepecMoTpa OLEHKM B MEHbLLYID CTOPOHY W3-33 HEKOTOPbIX MPWU3HAKOB 3aMeAneHus
110 NPOMMPOM3BOACTBA W COKpalyeHns noTpebneHus B wioHe — nocnegHem mecsue |l
%0 100 keaptana. Ecnu npegnonoxwtb, 4TO BO BTOPO/ MOMOBMHE rOfa aMepuKkaHckas

9KOHOMWKa BbipacTeT Ha 2.5%, BBI CLUA no utoram roga coctasut He MeHee 2.4%, 4To

70 ; .
5 EMBI+ Pocor crpog EMBI+ Bpasnnud cipsa 5 COOTBETCTBYET BEPXHEi! rpaHuLie oxmaaHuii ®PC.
T R A R AT R AT WHoekc PCE Core (Personal Consumption Expenditures, Excluding Food & Energy), Ha

koTopbIi obpallaeT BHMMaHue ®PC npu oLeHKe pUCKOB MHMNALWKM, yBenmauncs Bo |l
Memoyruk: JP Morgan kBaptane Ha 1.3% no CcpaBHeHWO C aHanormyHeiM nepwogom 2006 r., Toraa Kak
aHanuTUKKN oxmpanu pocta Ha 1.4%. HecmoTps Ha YCKOpEHWe SKOHOMMYECKOTO pocTa,
TEHOEHLMS K CHIKEHMIO MHPNALMOHHOTO AaBneHns octaetcs B cune. ®PC, no Hawemy
MHEeHMto, Bce xe OyayT HeobxoauMbl [OMOMHWTENbHbIE AOKA3aTenbCTBa TOMO, YTO
100.8% WHNALMS HAXoaMTCA MOL KOHTPOMEM, OAHAKO (hakTOM SIBMISIETCS TO, YTO 3aMefneHue

Hopmanmoaaﬂuble JIOKanbHble AONTOBbI€ MHOEKCHI

100.6% 9KOHOMWKM MPUBOAMT K OCrnabneHuio LiEHOBOTO [aBlieHWsl, YTO COOTBETCTBYET
100.4% nporHosam ®PC.
100.2%
0,
1;’2‘8’/ BasoBble aKTuBbI
8%
99.6% KasHaueiickue obssatenscta CLUA npopomkunn pocT Ha OXMAAHMSX ayKLuWoHa no
5T pasmelleHnio  5-neTHux BbinyckoB. Cnpoc Ha TreasurieS noO-NpeXHEMy BbICOK:
T nokasatenb bid/cover coctaBun 2.74 npotus 2.15 Ha npedblayLieM aykuuoHe. Tem He
99'00/ ) _ ) MeHee, [AO0XOAHOCTb MO BbIMyCKy Oblna YCTAHOBMEHA MpaKTUYeCK HapaBHe C
98'80/" RSl N OKUAGHMAMN Ha ypoBHE 4.25%. Bo3oBHOBNEHME NPpoaax Ha (OHAOBBLIX PbIHKAX Takke
.070 T T T T

urpaeT B MNOMb3y rocobs3aTeNnbCTB, OAHAKO MWHUManbHbIA YpPOBEHb CTaBOK MO
JONTOCPOYHBIM — BbiMyckam — JenaeT Boree  npuBReKaTENbHbIMU - BMOXEHUS B
nouHuK: www. Chonds.ru kpaTkocpoyHbie T-Bills. loxogHocTb 10-netHnx 0bs3atenscts coctasuna 4.50(-0.06)%.
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70 : ¢ kopuzope. Bce BHUMaHWe W aKTUBHOCTb COCPEAOTOUEHDI B CYBEPEHHBIX BbINYCKaX CTpaH
6 . ettt g NatuHckot Amepuku. CermeHT poccuiickux eBpoOOHAOB [BWXETCS OTAENbHO oT EM,
. OfHaKO Cnpagbl Takke konebniotcs B AvanasoHe 140-150 6.n. O6bembl TOpros
5 = NPOJOIIKAKT CHUKATBCS, B OCHOBHOM PEanM3yKTCs B 3aBUCUMOCTM OT ABWKEHWI Ha
. / (hOHOOBbLIX pblHKaX. B TO ke Bpems “anneTT" WHBECTOPOB K PUCKY MUHMMAreH,
npuBnekaTenbHble cnpaabl EM He npuBoasT k nokynkam. Cnpag EMBI+ 233(+5)6.1.
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— e« NDFimp.yld, ——— MBIDrate —— & NDFidayagy O PbIHOK pybneBbix obnurawmmn
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‘ JlokanbHbli AONTOBOM PbIHOK NPeanpuHAN pobKyto MOMbITKY K BOCCTAHOBNEHMIO LIEHOBbIX
0250507% 1 2 3 4 5 6 7 8 9 10 11 12 A P peAnp PODKY Ky 4

YPOBHEW, OfHaKO MOMHOMACLITAOHbIX MOKYNOK MPOAEMOHCTPUPOBaTL He YAanoch.
Memoynu: Bloomberg BonblnHCTBO BEHYMAPOK 3aKPbINNCH B NONOXMTENBHONM 30HE, OHAKO HU3KME 06bEMbI
TOProB CTaBAT NOA COMHEHWE AanbHEeNLLMiA LLeHOBON pocT (nodpobHee Ha cmp. 2).
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®bloyepc Ha cTaBky ®PC (BeposiTHOCTbL CHIkeHMs Ao 5.00%)
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MemoyHuk: Bloomberg

NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Pybnesas nukeugHOCTb yTpoM cocTasuna 776.1(+4.6) mnpa py6. Octatku Ha KopcyeTax u
nenoantbl 6aHkoB B LIB M3MeHUnuch HesHauuTenbHo, coctaBuB 426(+3.6) m 350.1(+1)
mnpa py6. cooteTCTBEHHO. CTaBKW AEHEXHOTO PbiHKA BYEpa Aepxanuch B AuanasoHe 6-
7%, K Beyepy OMyCTMBLUMCb HEMHOTO Hwke 6%. B natHuly, BMAWMMO, aHanornyHas
CUTYyaUust CO CTaBKaMM COXPAHMUTLCS, MOCKOMbKY AePUUMT NMKBMOHOCTM MO-MPEXHEMY
OLLYLIAETCS Ha PbIHKE.

LIBOR nokasanu pocT KpaTKOCPOYHbIX CTABOK MOCHE O4epeHOro BRMBaHUs NUKBUOHOCTM
OPC CLWA. IM LIBOR cocrasnset 5.67(+0.10)%, 12M LIBOR - 5.21(+0.03)%. CraBku
poccuiickiux NDF onycTunmuck B KpaTKOCPOUHOM cermeHTe Ao 4-6% npoTus 7-9% HakaHyHe,
CHU3WB NPUBREKaTENbHOCTb AOMNMAPOBbLIX akTUBOB. Bonee AONrocpOYHbIE CTaBKM OCTaKOTCA
B6MM3N ypoBHs 5-6%.

WHBeCTULMM: POKYC Ha NUKBUMOHOCTb

NokanbHbIi AONTOBON PLIHOK NPEANPUHAN POBKYIO MOMbITKY K BOCCTAHOBMEHMIO LIEHOBBIX
YPOBHEW, OfHAKO MOMHOMACWITabHbIX MOKYNOK MPOAEMOHCTPUPOBaTL HE  yAanoch.
BonbLIMHCTBO BEHYMAapOK 3aKPbINUCL B MOMOXMTENbHOM 30HE, OAHAKO HU3KME 06BEMbI
TOProB CTaBSAT MOL COMHEHWe AanbHEeMWWA LEHOBON POCT. HanpsKeHHOCTb Ha pblHKE
COXPaHseTCs, OAHAKO TeKyllMe YPOBHM B PSAE BbLINYCKOB HACTOMbKO HU3KM, YTO
3acTaBnAT  Haubonee pUCKOBbIX MHBECTOPOB peanu3oBbiBaThb, MPEXae BCEro,
cnekynaTueHble cTpaternn. Ctaskn poiHka MBK B yeTBepr HEMHOTO CHU3WAUCH, YTO
Mo3BOMNNO rOCBbINYCKaM NPOAEMOHCTPUPOBATL pocT B npeaenax 5-15 6.n. O6opoTbl no
panbHuM OD3 yBenuuMnuch, 0OHAKO OHW BCE ELLe HAXOAATCA CYLIECTBEHHO HWKE CBOMX
HOpManbHbIX ypoBHeW. B "duwkax" Hanbomblumin pocT, NoAKpenneHHblit obbemamu,
CMOMMM NoKasaTh Nuiwb AanbHue sbinyckn JIYKOWNa. B To xe Bpems GOMbLIMHCTBO
BeHuMapoK CyLYeCTBEHHO NPOCENK B LigHax 3a nocnegHne 3 Hepenu, OgHaKo MHTEepecC K
HAM MuHUMmaneH. C HavanoMm HOBOrO Mecsla OXWAaeM MOCTENeHHOrO BO3BPALLEHMS
KPYMHbIX UrPOKOB Ha PbIHOK, OAHAKO CUTyauus ¢ pybneBoi NMKBUAHOCTLIO B Brivmkaiiuedn
nepcnekTuee ByneT 0cTaBaTbCa HEraTUBHOM.

WHBecTMUmMm: dokyc Ha JOXOAHOCTb

B BbICOKOBOXO[HOM CermeHTe HabriofaeTcs CHUKEHMe WHTepeca. JTO CBA3aHO C
COKpaLLEHMEM NUKBMAHOCTW, YTO 3acTaBnsieT WHBECTOPOB 3akpbiBaTb MO3WLMM MO
HEKOTOPbIM BbiNyckam. K TOMY e, B HacTOsiiee BPEMS CYLIECTBYIOT MOBbLILIEHHbIE Kak
BHELUHWE, TaK W BHYTPEHHUE PUCKW NIUKBUAHOCTH, KOTOPbIE MOTYT MPUBECTM K TPYAHOCTAM
psina KOMMaHUA No UCNOMHEHMI0 0GhepT B Hayane 0CeHu. AT kacaeTcs kak "npobnemHbIX"
3MUTEHTOB, TaK W KOMMaHUA TOPTYIOWNXCS C HauBbICLLEN [OXOAHOCTLI0. Takum 0GpasoM,
3T0 He [J0GaBnsieT CTabUNMbHOCTM PbIHKY: GONMbLMHCTBO WAei CMeKynsATUBHbI U
KpaTKOCPOUHbI, YTO MOXeT MPUBECTU K OYEPEedHOi BOMHE CHWXEHUS MpW YXyALeHWM
KOHBIOHKTYPbI.

MHBGCTVILI,VIOHHbIe naeun

YK Kopa. Crinstue c rpynnoit "Xonuaei" SOMmKHO NPUBECTU K CHUKEHMIO [OXOAHOCTM NO
BbiNycky 80 ypoBHs 10.60% (-200 6.M.), kK TOMy e BbICOKMiA KYNOH, YCTAHOBMEHHBIA MO
BbIMYCKY, ABMSETCSA OLHUM 13 CaMbIX BbICOKUX B CEKTOPE TOProBMM.

HwxHe-NeHckoe 3. Bobinyck Topryetcs wvpe no cnpagy OTHOCUTENbHO AebloTHOro
Bbinycka. CrpaBeqvBbIA CNPIA OLieHMBaeM Ha ypoBHe 650 6.n., NOTeHLMan CHUKeHWs
A0X0AHOCTY oLeHnBaeM B 40-50 6.M. OT TekyLyuX LieH.

ANK-Apkapa 3. Beinyck umeet cnpag k O3 Ha yposHe 850 6.n., Toraa kak npeablayLuue
BbINYCKM 3MUTEHTa TOPryKOTCA cO cnpagoM He Gonee 800 6.n., KOTOPBINA, Ha HaL B3rNAA,
ABNAETCH cnpaBeAnvBbIM. MOTEHUMan CHUKEHUs AOXOAHOCTY MO 3-My BbiMyCKy 3MUTEHTa
OLieHnBaeM Ha yposHe 13.1%.

Mactepbank 2. [Mpemus 3a BxoxaeHus Bbinycka MacTepbaHk 3 B KOTUPOBabHBIA CNUCOK
"Al" MMBB, Ha Haw B3rnsg, CRMLIKOM 3aBbllleHa. AQeKBaTHbIN CMP34 Mexay OBymMS
BbiMyCKaMi 3MUTEHTa OLeHWBaeM Ha yposHe 150 6.Mm., cnpaBepnuBas [OXOHOCTb MO
BbInycky coctasnset 10.4%.

Amypmetann 2. HeobOCHOBAHHO LUMPOKWIA CMP3A K aHaMOrMYHOMY MO AtopaLum BbinyCcky
Meuen 2. Cnpasegnusblit cnpag k O®3 ouenmBaem Ha yposHe 270 6.n. wnm 130 6.n. K
Mewyen 2. K ToMy e, 9TO npegnonaraeT COKpalleHWe [AOXOJHOCTM MO BbIMyCKy
Awvypmertann 1 Ha 10-15 6.n.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA
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Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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° JleHuHrpapckas obn. 3
° Caxa 3
Jvnevkasi obn. 3 @ Tomckasi o6n. 4
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Mod. Duration
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. baxku n mHaHehI.
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°
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1
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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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Py6nesble obnuraumu. Toprosns.
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Py6nesble obnuraumv. Metannyprus.
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® Awypmerann 1

® MarHesut 1
OTVK 3

@ Benox 1

Koke 1

@ beron 2

@Meven 2

003

Mod. Duration

0.5

15

25
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.

14.00

13.50

13.00

12.50

12.00

11.50

11.00

10.50

10.00

9.50

9.00

8.50

8.00

7.50

7.00

6.50

6.00

5.50

5.00 -

@ Axpten

MMK TpaHcduHaHe
[ ]

°
TpaHcaspo

o .
Wctnaitn 2

@ |0xTenexom 3

o OVPCU4 LleHTpTegeKOM 5

Cesepo-3anapHbiit Tenekom 2 g, o YPCNE
YPCU'5 ®-ypCit7

°
BonraTenexom 2

@ CvbupbTenekom 5

[ ]
PX0 5

e MITC4

@ OVipIoHNOH

{OxTenexom 4 @/CTeTyra
°

LleHTpTenekom 4

[}
lanbcesss 2
® BonraTenexom 4 h

@ BonraTenexom 3
OMITC5
s

oPXI 3

PXO 7
003

Mod. Duration
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.

16.50
16.00
15.50
15.00
14.50
14.00
@ Boxcxast TekcTurbHast

13.50

°
®  Mutneng dyn Maxees
Cnaptak Tl@

MK Espocepsuc b

13.00
KpacHblit BoraTbipb
12.50 ° ®
Pycckuit TekcTunb 3
12.00 °
CutHeprvs MKX 2

L] ° [bimos
11.50 Kapar 2 ° Bocrok-Cepauc

Hosble YepemyLuku 2

o Bantimop 3

11.00
® 30KO 2 o
Ovakoso 2
10.50

3epHosas kom. HacTiowa

10.00 g

9.50

9.00

8.50

8.00 ® Bantuka

750

7.00

6.50

6.00

@ Pycckue macna

@ PyceKuit TekcTuns 2

@ ArpoxonguHr

@ Xneb3asop Ne28 2

® AnapywikuH 2

®Tanocto 2
®BonwebHbIi kpar

@ HOHMMMNK

(]
Yepkn3oso
@ Ca Whtepbpio 2

@ apHac 2

@ utypuct

5602

Mod. Duration

5.50 /
5.00

Orev. Nekapcrea 2
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.

o

16.00
15.50

15.00

® Apkaga 3

14,50 ® HIK MenbH. Kom.

14.00 Apkapa 2

eApranal @ ArpoxonauHr
o0ro2

®)\locCenspom

13.50
13.00

12.50
® Pasrynsit 3
12.00 ©® Arprka
@ Cu6 Arp l'pynna
11.50
11.00 L)
CogpyxecTso

10.50
O®FenparKopm

10.00 ®1150 Coios
9.50 ®
MaBa 2

9.00

8.50

8.00

7.50

7.00

6.50

®Pycarpo
6.00

- / Mod. Duration
5.00 -
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnurauun. CTpoutensCcTao.

53

15.00

14.50

14.00

13.50

13.00

12.50

12.00

11.50

11.00

10.50

10.00

9.50

9.00

8.50

8.00

7.50

7.00

6.50

6.00

5.50

5.00 -

Ok (buHaHC

° [IKC ®XC Pb

Kamckasi gonuHa 2

@ OCKK
@ Kawmckas gonvHa 3

Anamant 1
[}

g PWUlpynn

® [|yH?2

° WHerpa 1
°
Mwpake 1

JICP Unesct
[}

® nuks

@ JICP

[ ]
MeTpocTpoit

®- CrpoiiTparcras

Mwpakc 2

.Aaamam 2

L M-WnaycTpus

Mod. Duration
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

003 25057 40,817 740 24/10/2007 20/01/2010 103.80 103.00 -0.05 -0.41 6.00 /- 2.08

003 25058 40,655 630  31/10/2007 30/04/2008 100.50 100.40 0.05 -0.20 -0.62 572 /- 0.62

003 25059 40,821 6.10  24/10/2007 19/01/2011 100.15 100.05 -0.20 -0.59 6.21 /- 2.89

003 25060 40,734 580  31/10/2007 29/04/2009 100.25 99.95 -0.62 586 /- 1.50

003 25061 37,926 580  07/11/2007 05/05/2010 99.75 99.50 0.00 -0.04 6.09 /- 2.35

003 26198 42,117 600  04/11/2007 02/11/2012 98.55 98.35 -0.75 6.35 / - 4.12

003 26199 37,688 610  17/10/2007 11/07/2012 99.68 99.46 0.00 -0.23 6.35 / - 3.96

003 27026 16,000 700  12/09/2007 11/03/2009 101.36 100.38 588 /- 1.37

003 46001 60,000 1000 12/09/2007 10/09/2008 102.52 102.20 -0.70 781 /- 0.90

003 46002 62,000 900  13/02/2008 08/08/2012 109.40 109.10 -0.24 -0.45 6.32 /- 3.90

003 46003 37,298 1000  16/01/2008 14/07/2010 109.25 109.00 -0.05 -0.48 6.57 / - 2.40

003 46012 40 121 03/10/2007 05/09/2029 69.88 69.88 0.01 -0.18 -4.86 6.91 /- 13.60

003 46014 58,290 900  12/09/2007 29/08/2018 108.20 107.96 0.18 -1.10 6.65 / - 6.90

003 46017 79,995 850  14/11/2007 03/08/2016 105.94 105.91 -0.03 6.39 / - 6.22

003 46018 111,938 900  12/09/2007 24/11/2021 109.70 109.63 -0.14 -1.76 6.63 / - 8.13

003 46020 64,000 690  13/02/2008 06/02/2036 101.76 101.60 -0.04 -1.05 6.88 /- 11.95

003 46021 49,866 750  20/02/2008 08/08/2018 99.41 99.21 0.00 0.00 6.46 / - 7.36

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 104.50 100.00 0.00 7.02 /- 0.71 136
Mocksa 36 4,000 10.00  16/12/2007 16/12/2008 105.85 104.70 579 /- 117 7
Mocksa 38 5,000 10.00  26/12/2007 26/12/2010 111.30 110.40 -0.15 -1.26 6.42 /- 272 31
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 108.51 108.51 - -0.19 -1.95 6.62 / - 5.03 19
Mocksa 40 5,000 10.00 26/10/2007 26/10/2007 101.20 100.00 0.00 6.15 / - 0.15 68
Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 107.60 106.10 331 -0.80 -0.90 6.15 / - 247 11
Mocksa 43 5,000 10.00 17/11/2007 17/05/2008 104.90 100.00 0.00 6.61 / - 0.67 97
Mocksa 44 20,000 10.00 24/12/2007 24/06/2015 108.80 108.80 0.05 -1.60 6.58 / - 5.51 13
Mocksa 47 10,000 10.00 28/10/2007 28/04/2009 105.00 104.50 6.70 244 6.23 / - 1.46 44
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/09/2007 17/12/2009 104.00 100.00 0.00 - 8.71 /- 1.89 271
BalukopTocTtaH 4 500 8.02 13/09/2007 13/09/2007 100.07 100.06 0.00 -0.03 -0.14 6.15 / - 0.03

BatukopToctaH 5 1,000 8.02 07/11/2007 04/11/2009 101.00 101.00 0.00 8.80 -1.55 7.65 /- 1.86 172
Benoropoackas 06n. 2 320 13.50 29/10/2007 29/04/2008 104.20 103.50 0.00 - -0.55 754 | - 0.59

Benoropoackas 06n. 3 2,000 8.38 15/11/2007 10/11/2010 100.50 100.50 -0.50 -2.04 8.45 / - 261

Benoropoackas o6n. 4 1,020 - 24/10/2007 19/10/2011 93.34 93.34 0.00 -2.03 -7.81 9.85 /- 3.27 350
Bonrorpag 1 450 9.20 18/10/2007 17/07/2008 102.05 102.05 - 6.95 / - 0.79 127
Bonrorpap 2 600 9.65 19/09/2007 21/12/2009 98.00 98.00 0.00 - 10.72 / - 1.86 463
Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 100.00 99.60 0.00 6.02 8.34 /- 2.26 226
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.50 102.50 0.00 7.04 8.60 / - 1.10
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 102.50 102.50 0.00 -0.20 - -

BopoHexckasi obn. 1 600 13.00 14/09/2007 15/12/2007 101.45 101.45 -0.06 812 / - 0.26 257
BopoHexckasi obn. 2 500 12.00 17/12/2007 18/06/2009 106.35 100.00 -2.52 -4.51 10.26 / - 1.52 429
BopoHexckasi obn. 3 500 10.25 31/12/2007 27/06/2011 107.90 100.00 6.99 9.20 / - 3.00 282
WkpyTckas obn. 312 900 8.00 24/10/2007 23/10/2008 100.15 99.70 - 5.07 -0.48 7.7 1 - 1.02 215
WpkyTckas obn. 311 1,500 9.50 20/09/2007 17/12/2009 101.50 101.10 455 -0.20 8.16 / - 1.92 204
MpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 99.54 99.54 0.00 -0.46 7.80 / - 1.48 -252
WpkyTckas obn. 314 1,200 8.25 26/09/2007 26/05/2010 99.05 99.05 0.00 -0.45 843 / - 1.16

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 99.82 99.82 0.00 -1.46 8.35 /- 172 243
Kanyxckas o6n. 1 300 9.00 24/12/2007 24/12/2007 100.00 100.00 - 9.12 /- 0.29 352
Kanyxckas o6n. 2 1,300 8.60 03/09/2007 29/08/2011 100.75 100.75 - 0.00 8.52 /- 3.10 229
Kapenus 500 8.15 10/12/2007 02/06/2010 90.16 90.16 0.00 -3.08 12,57 [ - 2.19 627
Kuposckas o6n. 1 400 8.39 21/09/2007 22/12/2008 100.65 100.00 0.00 4.18 -0.43 7.96 /- 0.50 252
Kuposckas 06n. 2 600 8.45 27/09/2007 24/09/2009 100.01 100.01 0.00 6.75 -1.09 8.71 / - 174 283
Knuuckuit p-H 2 300 9.75 15/11/2007 13/11/2008 101.10 101.10 - 8.94 | - 1.04 313
Komn 5 500 13.00 24/09/2007 24/12/2007 101.65 101.65 241 785 /- 0.29 231
Komn 6 700 13.50 14/10/2007 14/10/2010 112.30 112.30 5.19 - 729 [ - 242 118
Komn 7 1,000 10.00 23/11/2007 22/11/2013 100.00 100.00 - -8.31 9.02 / - 4.35 264
Komn 8 1,000 9.00 05/03/2008 03/12/2015 100.00 97.00 3.29 -2.10 747 | - 5.31

Koctpomckas o6r. 4 800 11.00 11/09/2007 11/03/2008 101.44 101.44 0.13 -0.71 8.44 | - 0.47 277
KpacHosipck 5 1,000 8.50 18/10/2007 18/10/2008 100.15 100.15 -0.25 7.60 /- 1.00 185
KpacHosipckuii kpait 3 3,000 7.00 03/10/2007 01/10/2008 99.35 99.12 0.15 -0.32 6.94 / - 0.97 193
KypraHckasi o6n. 500 9.25 17/09/2007 17/12/2009 100.39 100.39 0.00 -0.31 9.37 / - 1.88 334
TNewuHrpagackas o6, 2 800 1401 12/12/2007 08/12/2010 118.85 118.85 -0.15 755 /- 253 141
TNewuHrpagackas o6n. 3 1,300 1250  14/12/2007 05/12/2014 128.50 128.50 0.00 8.50 747 /- 4.84 74
TNunevkas 061, 3 300 700 19/09/2007 19/09/2007 100.00 100.00 - 743 /- 0.05 163
TNunevkas o6n. 4 1,500 795  22/01/2008 19/07/2011 100.00 100.00 9.73 -1.80 8.10 / - 3.14 197
MarapaH 450 11.00  17/09/2007 15/09/2008 103.00 103.00 -0.70 8.21 /- 091 245
Mapwit 3n 500 825  22/11/2007 23/05/2009 100.00 100.00 - -0.50 851 /- 1.50 263
Mockosckas 061, 4 9,600 11.00  23/10/2007 21/04/2009 107.70 107.70 3.06 -0.35 6.17 / - 1.43 39
Mockosckas 0611. 5 12,000 1000  02/10/2007 30/03/2010 105.49 105.49 0.09 -0.76 776 | - 2.10 67
Mockosckas 0611. 6 12,000 900  23/10/2007 19/04/2011 102.59 102.59 -0.86 -5.11 8.32 /- 2.86 210
Mockosckas 0611, 7 16,000 800  24/10/2007 16/04/2014 104.79 104.41 3.02 5.04 -1.33 724 | - 4.83 81
Huxeropogckasi o61. 2 2,500 999  02/11/2007 02/11/2008 101.29 101.29 - 2.82 -0.93 7.98 /- 0.59 250
Huxeropogckasi o6n. 3 2,000 870  25/10/2007 20/10/2011 102.60 102.60 0.00 10.20 1.22 751 /- 3.25 127
Hosocu6mpek 3 1,000 1200  12/01/2008 14/07/2009 107.10 107.10 0.00 261 -1.90 799 /- 159 210
HoBocu6mpck 4 1,500 8.60  24/09/2007 24/06/2010 101.30 101.30 0.00 -0.50 - 8.20 /- 231 210
HoBocu6upcxast o61. 2 2,000 1330 29/11/2007 29/11/2007 101.59 101.59 0.00 -0.54 6.92 /- 0.23 142
HoBocu6upcxast o61. 3 2,500 850  18/09/2007 15/12/2009 101.25 101.25 479 -0.26 747 | - 1.94 144
HoruHck 2 500 1025 22/02/2008 21/08/2009 100.02 100.02 10.50 / - 1.66 449
OpexoBo-3yeso 160 1150  21/09/2007 20/06/2008 102.00 102.00 9.19 /- 0.70 344
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

MeH3eHckas o6bn. 800 9.50 13/10/2007 13/10/2009 99.00 99.00 417 1.03 10.33 / - 174 460
Camapckas 061. 2 2,000 6.82 13/09/2007 09/09/2010 98.90 98.90 2.28 0.10 742 | - 253 131
Camapckasi 061. 3 4,500 7.60 15/11/2007 11/08/2011 101.22 101.22 6.55 -1.88 744 | - 3.20 120
Caxa (Akytns) 3 560 12.00 18/09/2007 17/06/2008 103.96 103.96 0.00 4.48 -0.43 7.03 /- 0.71 136
Caxa (Akytns) 6 2,000 10.00 15/11/2007 13/05/2010 106.30 106.30 -0.10 -0.10 7.61 /- 2.23 99
Caxa (Akytna) 7 2,500 7.95 18/10/2007 11/04/2013 103.00 101.90 -0.55 762 [ - 4.24

Tambosckas 06n. 400 8.00 27/09/2007 27/09/2008 100.50 100.50 772 | - 0.96 198
Tsepckas 06n. 3 800 7.95 01/12/2007 30/11/2008 100.85 100.50 759 [ - 112

Tomck 300 12.00 22/11/2007 22/11/2007 101.88 101.88 3.16 /- 0.21 -228
Tomckas 06n. 2 600 10.00 13/10/2007 13/10/2007 100.22 100.00 - -0.39 9.07 / - 0.11 349
Tomckas 06n. 3 900 8.00 09/11/2007 09/11/2009 99.15 98.65 0.00 1.76 7.33 /- 1.89 298
Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 101.38 99.50 0.00 0.34 7.08 / - 351 184
Tynbckasi 06n. 1,500 8.50 27/09/2007 28/06/2009 103.00 101.20 - 746 | - 1.58 160
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.50 100.50 0.45 -0.40 793 /- 117 214
Ypa 4 500 10.03 04/12/2007 03/06/2008 102.00 101.20 - 4.60 794 | - 0.69 224
Ypa 5 500 8.40 21/12/2007 18/12/2009 101.00 100.00 10.07 0.00 - 832 /- 1.95 233
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 99.75 99.75 -0.40 -0.85 7.60 / - 191 246
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 106.25 101.00 6.44 4.28 -1.03 6.97 I - 0.69

Yysawuwms 4 750 12.33 26/09/2007 27/03/2009 106.75 106.75 -0.70 783 /- 131 200
Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 101.70 101.05 -0.63 7.56 [ - 3.05 134
fApocnasnb 400 9.00 18/09/2007 17/12/2009 100.50 99.80 0.00 -1.85 891 /- 1.30 203
fApocnasckas 061, 4 1,000 10.50 24/11/2007 26/05/2009 97.63 97.63 - 12.09 / - 1.42 604
fApocnasckas 06r1. 5 500 7.75 30/12/2007 30/12/2008 99.44 99.44 0.00 0.09 -0.71 8.16 / - 118 236
SApocnasckas 061, 6 2,000 775 23/10/2007 19/04/2011 99.66 99.66 0.06 -0.95 740 /- 2.95 146
SApocnasckas 061, 7 2,000 850  02/10/2007 30/03/2010 100.16 100.16 0.00 -0.14 112 776 / - 2.16 181
Tonnueo u aHepeemuka

AnbsiHe HK 3,000 892 19/09/2007 16/09/2009 14/09/2011 99.50 99.30 -2.55 17 4.96 | 9.46 1.68 350
ACIN3K 1,500 1200 03/10/2007 01/10/2008 31/03/2010 98.97 98.97 -0.43 -1.03 5.82 / 13.67 0.90 765
BaLukupaHepro 3 1,500 830  26/09/2007 19/03/2009 09/03/2011 100.50 99.65 6.72 - 11 3.82 /851 1.34 254
laanpom A4 5,000 822  13/02/2008 10/02/2010 103.64 103.64 0.47 -1.16 6.69 /- 212 73
raanpom A5 5,000 758 09/10/2007 09/10/2007 100.15 100.15 0.00 -0.05 -0.30 6.16 / - 0.10 68
Taanpom A6 5,000 6.95  07/02/2008 06/08/2009 100.50 100.50 - -0.05 6.78 / - 172 92
Taanpom A7 5,000 6.79  01/11/2007 29/10/2009 100.82 99.70 3.32 0.11 - 6.76 | - 1.89 86
laanpom A8 5,000 700  01/11/2007 27/10/2011 100.14 100.14 0.00 2.88 -2.46 7.08 / - 3.36 82
laanpom A9 5,000 723 20/02/2008 12/02/2014 100.60 100.60 0.00 -0.26 -2.57 7.24 | - 491 82
TuapoOrk 5,000 810  02/01/2008 29/06/2011 103.00 103.00 0.00 0.02 -1.08 732 /- 311

rT-13U 3 1,500 1045  19/10/2007 18/04/2008 99.98 99.98 - 013 -0.47 10.71 / 10.71 055 493
rT-T3U 4 2,000 1071 05/09/2007 - 02/09/2009 100.00 100.00 0.00 0.00 0.74 1099 / - 159 496
EQCK 1,000 8.74  11/10/2007 08/04/2010 05/04/2012 99.10 99.10 0.00 -0.50 -2.20 551 /9.34 211 325
Wrepa 2,000 975  07/12/2007 07/12/2007 100.00 99.70 10.11 -0.14 10.47 / 10.47 0.24 480
Kyi6bilwesasot 2 2,000 880  07/09/2007 04/03/2011 100.30 99.60 9.73 9.01 /- 2.73 277
TNewaHepro 2 3,000 854 01/02/2008 27/01/2012 100.00 100.00 0.00 0.30 872 /- 3.44 239
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Tonnueo u sHepeemuka

TNewarepro 3 3,000 802  24/10/2007 18/04/2012 99.85 97.15 3.64 4.66 -1.90 859 /- 3.56 225
nykoun 2 6,000 725  20/11/2007 17/11/2009 100.73 100.73 - 421 -1.33 7.00 / 7.00 1.92 108
nykoun 3 8,000 710 13/12/2007 08/12/2011 99.95 99.95 0.00 -0.14 -1.85 724 - 3.46 97
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 100.86 100.86 0.00 -5.83 -2.46 735/ - 471 9%
MocaHepro 1 5,000 754 18/09/2007 15/09/2009 13/09/2011 97.37 97.37 0.00 -3.29 -3.97 8.11 /9.8 171 323
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 102.00 100.85 7.08 -0.41 -1.21 422 1741 3.62 112
MO3CK 6,000 805  11/09/2007 - 06/09/2011 100.19 100.19 0.00 -0.05 -1.23 8.15 / - 3.13 188
ork 3 3,000 6.75  14/12/2007 1411212007 09/12/2011 - - #NIANA. | #NJANA.| -

orK5 5,000 750  04/10/2007 01/10/2009 29/09/2011 99.53 99.53 0.00 0.01 -0.89 4.16 /7.89 177 198
orK 6 5,000 755  25/10/2007 22/04/2010 19/04/2012 99.22 99.22 0.00 117 -0.88 4.74 | 8.03 221 199
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 99.35 99.35 0.00 517 / 859 2.26 251
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 87.00 87.00 - -0.88 8.73 | 22.42 0.99 1570
CanasatHedhTeOprCuTHes 3,000 10.00  13/11/2007 13/11/2007 10/11/2009 104.00 102.75 - 0.18 8.45 / -6.10 1.83 249
CaxaTpanHedrel a3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 101.20 101.20 0.00 -0.41 -1.05 359 /1043 0.67 465
Cubyp 1,500 770 08/11/2007 05/11/2009 01/11/2012 99.93 99.93 0.00 2.61 - 3.46 /7.88 1.86 194
TaTaHepro 1,500 965  13/09/2007 - 13/03/2008 100.60 100.31 - -0.31 -0.81 8.94 /- 047 325
K1 4,000 7.75  18/09/2007 16/03/2010 11/03/2014 99.15 99.15 0.00 5.07 -1.60 3.39 /829 2.10 226
K 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 96.00 96.00 0.00 2,01 3.95 /10.38 150 443
K6 2,000 740 27/11/2007 26/02/2008 21/02/2012 99.70 97.50 0.00 - 1.15 /10.77 0.45 503
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 99.80 99.00 117 157 -1.10 3.20 / 855 1.47 268
K 10 3,000 760  20/12/2007 - 17/06/2010 91.56 91.56 0.00 -1.99 11.50 / #NIAN Ap|2.26 526
TioMeHb3Hepro 2 2,700 770 04/10/2007 01/04/2010 29/03/2012 97.60 97.60 0.00 1.10 -2.63 523 /8.94 213 288
Yensibarepro 600 840  15/11/2007 15/05/2008 13/05/2010 100.20 100.20 2.18 /8.24 0.64 255
OHeprocTpoit 1,500 9.50 23/11/2007 21/11/2008 20/05/2011 100.10 100.10 - 325 /961 1.06 378
AkyTckaHepro 2 1,200 8.59 13/09/2007 12/03/2009 09/03/2012 100.00 98.50 0.00 - 325/933 1.30 346
®CKE3C 1 5,000 8.80 18/12/2007 18/12/2007 100.60 100.60 0.00 3.38 - 6.79 / - 0.28 129
®CKE3C 2 7,000 8.25 25/12/2007 22/06/2010 99.36 99.36 -3.51 -4.69 8.68 / - 233 257
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.05 100.05 - -0.12 -1.00 717 [ - 115 141
OCKEJC 4 6,000 7.30 11/10/2007 06/10/2011 100.46 100.46 0.00 0.74 -1.79 729 [ - 3.28 104
®CKEICH 5,000 7.20 0471212007 01/12/2009 100.13 100.13 0.00 2.79 -1.01 726 [ - 1.95 132
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 101.00 100.85 -1.16 -0.08 -1.13 933 /- 1.30 346
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 100.40 100.00 -0.10 9.26 / - 2.09 320
BenoH 1 1,500 9.10 05/12/2007 - 03/06/2009 100.10 100.10 0.00 10.21 9.23 / - 1.50 331
BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 100.85 100.85 0.00 - 415 /897 171 304
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.20 99.90 0.00 0.05 -0.15 258 /13.29 0.70 735
3onoto Cenuraapa 2 300 1450 02/10/2007 01/01/2008 28/06/2011 100.00 100.00 - - -0.50 131 /15.26 0.29 931
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 100.20 100.20 0.00 -0.30 - 9.02 / - 161 309
Koke 2 5,000 8.70 20/09/2007 18/03/2010 15/03/2012 99.63 99.63 0.00 -0.12 -1.12 5.29 /9.06 2.07 300
MarneauT 1 1,500 8.25 20/12/2007 18/12/2008 100.05 100.05 0.00 - -0.18 8.36 / 8.36 1.15 256
MarneauT 2 5,000 8.20 28/09/2007 23/03/2012 99.50 99.50 0.00 10.00 851 /- 3.47 209
MAWP Vuesct 2 1,000 10.80 2711172007 27/11/2007 99.80 99.80 0.00 7.33 -0.20 11.83 /11.83 0.22 610
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Memannypeus

MAWP Wesct 3 2,000 1115 03/10/2007 - 01/04/2009 99.02 99.02 0.00 9.45 -0.98 12.18 / - 1.28 640
Makey Mpynn 3,000 11.25  13/09/2007 13/03/2008 12/03/2009 99.75 99.75 045 0.05 5.18 / 14.80 0.44 1275
Mert3asos uM. Ceposa 2,000 875  29/02/2008 27/02/2009 98.51 98.51 -0.03 -1.44 10.09 / - 1.30 418
Meven 1 2,000 550  22/11/2007 - 22/11/2007 99.35 99.35 8.56 / 8.56 0.21 297
Meven 2 5,000 840  19/12/2007 16/06/2010 12/06/2013 102.35 102.35 -0.09 -1.33 3.86 / 7.58 2.34 152
HuxHe-TNerckoe 1 550 20/12/2007 18/06/2009 100.40 100.40 - - -0.22 1 -0.22 1.80 -595
HuxHe-TNerckoe 2 400 12.00  08/01/2008 - 08/07/2008 100.50 100.00 0.00 -0.06 11.83 / 11.83 0.74 595
HOK 400 1230 27/09/2007 25/09/2008 22/09/2011 100.65 99.60 0.00 -0.38 -1.06 340 / 1252 0.88 657
HCMM3 1,000 1.00  19/11/2007 19/05/2008 109.00 109.00 - - -10.43 1-1043  |0.80 -1626
OMK 3,000 920  06/12/2007 12/06/2008 101.00 101.00 0.00 -0.24 -0.50 7.98 /- 0.71 228
PycAn 3 6,000 720 21/09/2007 21/09/2008 99.95 99.55 251 -0.70 758 /- 0.94 184
Cao6oaHbIit Cokon 2 600 1175 22/11/2007 - 22/11/2007 100.55 100.55 - 0.30 931 /931 0.21 370
Cao6oaHbIit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 99.99 99.51 10.14 - -0.55 4.15 | 12.10 1.03 615
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 99.99 99.99 -0.21 -0.61 111 /812 0.44 249
TMK 3 3,000 760  25/09/2007 24/03/2009 99.80 99.01 2.46 -0.58 -151 8.17 /817 1.35 233
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 100.00 100.00 - 8.84 /8.84 0.23 324
Xaitnenz ong 750 1275  03/10/2007 - 02/04/2008 99.85 99.85 0.01 13.65 / 13.65 0.50 771
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 102.00 100.21 -3.25 -0.40 -1.09 2.38 /8.8 0.73 248
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 99.50 64.94 - 24.08 | 24.08 0.94 1722
AsToBa33 5,000 770 25/12/2007 - 22/06/2010 99.85 99.25 -0.75 8.03 / 8.03 2.36 195
AsTonpu6op 500 12.80  31/10/2007 31/10/2007 29/04/2009 99.45 99.45 0.00 -0.45 -0.55 1.64 / 16.55 0.14 1053
Amren 1,200 800  15/11/2007 - 15/11/2007 98.50 98.50 16.01 / 16.01 0.18 1001
ApHect 600 2411012007 23/04/2008 29/04/2009 100.30 99.50 0.00 - 0.06 /0.15 1.67 532
BaronMau 1 300 13.50 20/12/2007 19/06/2008 102.41 102.41 -0.01 0.89 10.51 /10.51 0.70 470
BaronMauu 2 1,000 11.00 19/12/2007 15/12/2010 97.92 97.92 0.00 -0.65 349 /- 2.90 -258
BKM 1,000 9.75 05/12/2007 - 04/06/2008 100.00 100.00 -0.44 9.95 /9.95 0.67 418
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 100.30 100.30 0.00 -0.02 1.40 1 10.16 0.29 450
BonrabypMalu 600 11.00 10/10/2007 10/10/2007 08/10/2008 99.70 99.70 - -0.26 1.37 [ 14.02 0.10 816
Bocrokuement 800 12.00 22/11/2007 22/11/2007 19/11/2009 100.30 100.01 0.00 -0.04 1.17 1 11.42 0.21 571
rA3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 100.03 100.03 - 0.23 -0.23 1.13 /1 8.58 0.42 294
TwapoMawCepsuc 1,000 9.90 2711172007 27105/2008 24]11/2009 100.57 100.57 0.00 4.82 310 /9.25 0.66 352
I'C Cyxoro 5,000 7.85 27109/2007 24]109/2009 26/03/2017 99.00 96.20 0.00 -0.20 212 1935 174 339
[Tloporobyx 900 12/12/2007 - 11/06/2008 100.00 100.00 -2.10 - 0.00 / 0.00 0.78 -555
EMK 1,000 9.35 04/10/2007 04/10/2007 02/10/2008 100.00 100.00 0.25 10.49 0.80 /9.38 0.09 377
xMaw 2 1,000 13.35 18/12/2007 17/06/2008 100.55 100.55 0.15 12.93 /1 12.93 0.68 700
WkpyT 3 3,250 8.74 20/09/2007 - 16/09/2010 104.00 104.00 0.00 -0.18 738 [ - 247 127
Nckntumuement 2 500 12.50 07/11/2007 07/11/2007 05/11/2008 100.20 100.20 - - -0.80 1.83 /11.85 0.17 611
Kamas 2 1,500 8.45 21/09/2007 19/09/2008 17/09/2010 100.40 99.95 0.02 15.32 297 /843 0.92 268
Kuposckuit 3-4 1,500 9.20 26/09/2007 24]09/2008 24]03/2010 99.81 99.81 0.00 -0.41 -1.04 4.06 /9.60 0.92 379
KMo 1,000 9.30 18/09/2007 16/09/2008 16/03/2010 99.50 98.75 5.20 4.04 4.36 / 10.45 0.89 461
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KpuorexMaty 1 500 9.75  09/10/2007 - 08/07/2008 99.65 99.65 -0.19 - 1057 / 10.57 0.74 475
KpuorexMaty 2 1,000 1120 18/12/2007 17/06/2008 15/12/2009 89.74 89.74 0.00 -10.14 -10.31 9.42 | 27.87 0.60 2065
noMo 3 1,000 1250  16/09/2007 05/09/2009 100.00 99.40 0.00 -0.50 -0.70 042 /042 1.90 1406
Mapuitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 99.40 99.40 0.00 -0.60 11.92 / 11.92 1.09 595
Mapwitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 99.63 99.63 0.00 0.63 -1.02 3.18 /12.83 0.69 692
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 99.09 98.50 -0.80 4.31 /15.09 0.66 904
Mur 1 1,000 785  05/12/2007 - 03/06/2009 101.00 101.00 5.80 7.35 /735 154 152
Mur 2 3,000 890  11/09/2007 11/03/2008 06/09/2011 99.50 99.50 - - 1.33 /1013 0.46 441
Mortosun. 3aogb! 1,500 940  24/01/2008 22/01/2009 98.20 98.20 0.00 -1.74 - 11.10 / 11.10 1.20 516
MotopoCTpouTens 800 12.00  20/09/2007 - 19/03/2009 99.80 99.80 0.00 -0.10 -0.30 056 / 0.56 1.46 1001
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 99.69 99.69 0.00 6.85 -0.51 5.95 / 10.40 1.10 452
HukocXvm 2 1,500 1125 15/11/2007 - 20/08/2009 99.24 99.24 0.00 1221 /1221 159 612
Huron 1 1,000 1.00  18/12/2007 18/12/2007 16/12/2008 104.00 104.00 202 /-1141  |1.32 -767
Huron 2 2,200 1175 18/12/2007 15/12/2009 100.00 100.00 0.00 -0.62 1207 / - 181 592
HKHX 3 2,000 800  01/09/2007 - 01/09/2007 100.25 100.25 - - - -8143 /-8143 |0.01 7240
HKHX 4 1,500 999  01/10/2007 30/03/2009 26/03/2012 99.00 99.00 4.72 -3.81 -4.85 3.93 /1097 1.30 502
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 100.00 99.30 0.00 0.15 -0.85 3.85 /1091 0.70 509
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 100.10 100.10 0.00 -0.40 1.30 / 10.57 0.25 490
OM3 4 900 28/02/2008 - 26/02/2009 83.90 83.90 - 12.48 | 12.48 1.33 644
OM35 1,500 880  04/09/2007 01/09/2009 30/08/2011 102.80 102.05 10.01 -0.67 3.96 / 761 1.68 173
MexaTskMpomMApmaTypa 500 1060  14/11/2007 14/11/2007 11/11/2009 90.02 90.02 - - 6.03 / 81.69 0.11 6435
MeHonnake 1,500 1125 20/12/2007 19/06/2008 17/12/2009 99.99 99.00 6.84 11.96 -151 433 11223 0.70 635
nv3 1,200 960  23/10/2007 21/07/2009 99.78 99.78 0.00 - - 4.85 | 4.85 1.68 -94
MpomtpakTop 1 1,500 03/01/2008 - 03/07/2008 100.56 100.56 - 071 0.46 -0.66 / -0.66 0.85 -622
lpomTpakTop 2 3,000 10.75 23/10/2007 20/10/2009 18/10/2011 102.70 102.70 0.00 0.80 -0.30 5.17 1953 174 355
PoctBepton 800 9.30 2711172007 2711172007 26/05/2009 100.40 100.10 0.00 0.20 - 1.16 / 8.30 0.22 273
Pbi6uHckkabenb 1,000 10.75 04/09/2007 04/03/2008 28/02/2012 100.65 100.65 0.00 -0.25 1.10 7 9.76 0.45 406
CanasarCrekno 1 750 11.60 25/09/2007 - 25/03/2008 101.60 100.00 371 1.14 10.34 /10.34 0.50 459
CanasarCrekno 2 1,200 9.28 31/10/2007 31/10/2007 28/10/2009 99.00 99.00 5.93 120 /1591 0.14 994
CanioT JHeprus 3,000 9.80 25/12/2007 25/12/2007 100.00 100.00 - 0.15 -0.35 9.95 /9.95 0.29 429
CatypH HMO 1 1,500 8.90 22/09/2007 - 23/03/2008 99.00 99.00 2.16 9.42 11.05 / 11.05 0.49 526
CatypH HMO 2 2,000 9.25 21/09/2007 21/03/2008 20/09/2011 99.75 99.75 0.00 4.20 137 19.94 0.49 419
CatypH HMO 3 3,500 8.75 0711212007 06/12/2008 06/06/2014 98.05 98.05 0.00 5.76 -1.90 2.05 /10.68 1.09 476
Cesepcranb AsTo 1,500 8.00 24/01/2008 21/01/2010 101.19 100.16 3.83 - 7.83 /783 2.06 185
CeBkabenb 1 500 12.50 06/10/2007 06/10/2007 100.09 99.70 0.00 -0.01 -0.66 14.16 / 14.16 0.09 829
CeBkabenb 2 1,000 10.50 - 28/11/2008 99.00 99.00 -1.00 -0.50 -1 - -

CeBkabenb 3 1,500 11.25 02/10/2007 27/03/2012 100.50 100.50 0.00 14.94 -0.24 1158 / - 321 512
CubmnpcKmit LieMeRT 800 13/12/2007 - 12/06/2008 99.10 99.10 - - 1.16 / 1.16 0.78 -439
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 99.93 99.93 0.00 2.61 - 3.46 / 7.88 1.86 194
CHX3 1,000 10.70 02/10/2007 02/10/2007 29/09/2009 99.87 99.87 0.00 0.72 -0.38 052 /12.32 0.08 657
COK-AsToKOMN. 1,100 12.00 25/10/2007 24]04/2008 101.00 101.00 -0.20 0.04 10.58 / 10.58 0.56 481
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TAN® 4,000 842 13/09/2007 11/09/2008 09/09/2010 98.15 98.00 6.69 455 3.69 /10.70 0.88 485
B3 1,000 925  21/12/2007 20/06/2008 18/06/2010 101.10 100.60 -0.25 - -0.26 242 1827 0.73 257
TeHaop 500 1220 20/11/2007 20/05/2008 17/11/2009 100.00 99.00 0.00 -0.49 4.37 11329 0.62 736
TepHa 1 500 100  18/12/2007 18/12/2007 16/12/2008 100.50 100.50 11.23 - -0.15 / -0.67 1.29 -570
TepHa 2 1,500 1260  09/11/2007 09/11/2007 04/11/2011 99.68 99.68 0.00 -0.23 -0.67 0.66 / 1457 0.17 869
TexHoHuKomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 99.45 99.45 0.00 -0.30 -1.25 357 /1107 0.61 527
TexHoHuKomb 2 3,000 970 13/09/2007 10/09/2009 07/03/2012 99.11 99.11 0.00 0.01 4.90 / 10.46 1.68 446
TpancMaw 1 1,500 1.00  01/12/2007 - 01/12/2007 100.02 100.02 - 0.92 /092 0.25 -450
TpancMaw 2 4,000 8.60  14/02/2008 12/02/2009 10/02/2011 100.00 98.50 6.34 - -1.70 4.05 /9.37 1.28 351
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 100.50 99.55 10.40 0.26 - 3.41 /966 0.72 390
YHUKYM 1,000 1250 18/12/2007 18/12/2007 15/12/2009 99.90 99.90 0.00 4.67 1.90 1.70 / 13.09 0.26 728
YpansaroH3asog 1 2,000 940  02/10/2007 - 30/09/2008 100.85 100.50 -0.02 -0.73 8.91 /891 0.94 312
YpansaroH3asos 2 3,000 935  03/10/2007 03/10/2007 05/10/2010 99.98 99.98 0.08 -0.17 0.28 /9.62 0.08 338
YpanXuMMnact 500 1050  26/10/2007 - 21/01/2011 100.34 100.34 - - 117 /117

Ypandnektpomeas 3,000 825  04/09/2007 02/03/2010 28/02/2012 99.95 99.95 - 4.79 -0.83 4.88 | 8.44 2.05 242
OMATIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 99.80 98.80 4.64 -1.09 -1.70 10.48 / 10.48 2.95 414
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 101.75 101.75 0.00 5.74 -0.40 164 /9.16 0.65 344
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 102.00 98.00 0.00 1.80 15.48 | - 2.37 950
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.50 99.31 0.00 -0.60 235/ 14.14 0.27 826
Axpren 200 12.00  18/01/2008 18/07/2008 17/07/2009 99.70 99.70 - 6.05 / 12.71 0.76 678
BonraTenexom 2 3,000 820  04/12/2007 02/12/2008 30/11/2010 100.70 100.70 0.00 4.76 3.06 /7.73 111 197
BonraTenexom 3 2,300 850  04/12/2007 - 30/11/2010 102.20 102.20 0.40 -0.80 786 /- 2.65 156
BonraTenexom 4 3,000 7.99 11/09/2007 08/09/2009 03/09/2013 100.50 100.50 0.00 0.05 2.78 1 7.95 172 205
[Janbcessb 2 2,000 8.85 05/12/2007 02/06/2010 30/05/2012 102.20 102.20 434 491 /810 2.28 202
[Janbcessb 3 1,500 8.60 05/12/2007 03/06/2009 100.70 100.31 - 8.44 | - 151 245
WctnaiH 2 3,000 10.50 22/11/2007 - 22/05/2008 100.25 100.25 - - -0.05 10.34 /10.34 0.64 456
K[ Asna dunaHc 1,000 13.00 2411012007 23/04/2008 21/04/2010 100.00 99.10 10.29 -0.25 -0.34 8.80 / 14.14 0.54 818
Wrepa 2,000 9.75 07/12/2007 0711212007 100.00 99.70 10.11 -0.14 10.47 / 10.47 0.24 480
MITC 4 1,500 7.10 2411012007 2210412009 103.10 100.06 0.00 6.16 / 6.16 1.47 38
MITC5 1,500 7.10 2711172007 25/05/2010 99.00 99.00 - 7.65 1 7.65 231 196
MeradhoH 3 3,000 9.25 16/10/2007 15/04/2008 100.10 100.10 1.03 9.25 /- 0.55 353
MMK TpaHcduHaHe 650 11.50 10/01/2008 10/07/2008 100.00 100.00 - -0.10 11.79 / 11.79 0.75 591
PX0 2 4,000 7.75 05/12/2007 05/12/2007 100.50 100.10 741 -0.05 - 6.63 / - 0.25 114
PX0 3 4,000 8.33 05/12/2007 02/12/2009 103.85 102.50 0.12 0.43 -1.38 6.90 / - 1.94 97
PX0 5 10,000 6.67 2410172008 22/01/2009 99.90 99.90 0.00 -0.01 -0.87 6.85 / - 1.26 109
PXI 6 10,000 7.35 14/11/2007 10/11/2010 100.80 100.80 -5.27 -1.63 719 /- 2.66 106
PXO 7 5,000 7.55 14/11/2007 07/11/2012 102.26 102.26 - -0.44 -2.10 714 [ - 4.02 81
Cesepo-3anapHbiit Tenexkom 2 1,500 7.50 03/10/2007 - 03/10/2007 99.95 99.95 0.00 4.85 8.26 / 8.26 0.08 268
Cesepo-3anapHbiit Tenexkom 3 3,000 9.25 29/11/2007 28/02/2008 24]02/2011 100.00 100.00 -0.20 1.69 1.35 1 9.57 0.45 389
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 13/09/2007 08/12/2011 102.00 100.00 10.58 5.45 8.05 / - 334 178
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CubupbTenekom 5 3,000 920  26/10/2007 - 25/04/2008 101.50 101.50 - 0.60 -0.24 6.90 / - 0.59 126
CubupbTenekom 6 2,000 785  20/09/2007 18/09/2008 16/09/2010 99.80 99.80 0.00 2.21 - 2.88 /821 0.92 246
CubupbTenekom 7 2,000 865  21/11/2007 - 20/05/2009 101.99 101.00 7.84 131 -151 784 / - 1.49 199
Cmaprtc 3 1,000 1410 02/10/2007 30/09/2008 29/09/2009 99.35 99.35 0.00 0.52 -0.46 092 /176 1.00 -385
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 99.80 99.40 -0.10 -0.45 11.26 / 11.26 1.23 531
YPCW 4 3,000 999  01/11/2007 01/11/2007 100.28 100.28 - 0.19 833 /- 0.16 278
YPCU'5 2,000 919  18/10/2007 - 17/04/2008 101.00 100.50 7.05 131 8.07 /- 0.57 240
YPCW 6 2,000 820  22/11/2007 20/11/2008 17/11/2011 100.50 100.00 0.15 455 242 1812 1.08 235
YPCU 7 3,000 840  18/09/2007 17/03/2009 13/03/2012 101.00 100.50 7.67 5.75 2.82 18.02 1.33 220
Yetb-Tlyra 600 990  15/11/2007 11/02/2010 102.00 102.00 - -0.70 9.29 /- 2.01 323
LlexTp. Tenerpach 3 700 9.75  03/10/2007 01/04/2009 100.00 100.00 0.00 421 1011 /- 133 418
Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 110.60 110.60 -0.40 -1.90 8.05 / 8.05 1.67 217
Liexprenexom 5 3,000 809  04/09/2007 02/09/2008 30/08/2011 100.00 100.00 6.54 - 211 /825 0.88 251
JifproHuoH 1,500 1350  13/11/2007 - 10/11/2009 99.90 99.90 0.04 -0.15 1219 / 12.19 1.74 625
lOxTerekom 3 3,500 1090  09/10/2007 09/10/2007 10/10/2009 100.22 100.22 -0.04 -0.13 045 /879 0.10 313
IOxTerekom 4 5,000 10.00  12/09/2007 09/12/2009 102.49 102.49 -0.24 -1.81 9.07 / - 1.86 260
10T3iip 2 1,000 995  11/09/2007 - 10/03/2009 93.07 93.07 -6.88 -7.03 16.00 / 16.00 121 974
10T3iip 3 2,000 10.40  18/12/2007 16/12/2008 14/12/2010 99.01 99.01 0.00 4.22 4.66 / 11.53 1.10 560
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  01/10/2007 30/06/2008 88.64 88.64 - 2553 | 2553 0.64 1854
AsrobaH WHescT 250 13.00  25/09/2007 23/09/2008 99.99 99.72 - -0.15 -0.49 13.80 / 13.80 0.87 776
AVXK KO 1,000 900  26/02/2008 23/08/2011 99.80 99.80 0.00 -2.05 9.27 / - 3.14 304
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 102.34 102.34 0.00 -2.23 1013 / - 1.98 404
AVXK 3 2,250 9.40 15/10/2007 15/10/2010 105.10 104.60 0.00 - 7.86 /- 253

AVXK 4 900 8.70 01/11/2007 01/02/2012 105.35 104.80 246 2.46 - 7.55 [ - 3.46 126
AVXK 5 2,200 7.35 15/10/2007 15/10/2012 100.79 99.80 6.33 178 -1.47 748 | - 3.99 117
AVXK 6 2,500 7.40 15/10/2007 15/07/2014 100.05 99.60 3.07 0.09 -2.44 7.64 | - 5.02 125
AVXKK 7 4,000 7.68 15/10/2007 15/07/2016 100.68 100.68 0.00 -0.12 -2.94 779 [ - 6.00 131
AVXK 8 5,000 7.63 15/09/2007 15/06/2018 100.65 100.55 7.86 10.19 241 7.76 | - 477 121
AVXK 9 5,000 7.49 15/11/2007 15/02/2017 99.80 99.80 0.00 -0.13 -2.70 773 1 - 6.35 125
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 99.90 99.90 0.00 8.23 /8.23 1.24 242
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 99.00 98.65 0.00 -0.30 5.52 [ 13.94 0.55 798
Anbtha baHk 2 2,000 6.88 03/10/2007 02/04/2008 31/03/2010 - - - #NJANA. [ #NIANA.| -

Bank CankT-TMeTep6ypr 1,000 9.00 17/09/2007 19/06/2008 22/06/2009 100.00 97.00 0.00 -1.50 5.05 /11.43 0.70 567
Bro 500 15/11/2007 12/02/2009 99.90 99.90 0.00 -0.16 0.07 / 0.07 1.45 -560
BEPP 575 10.00 06/10/2007 11/10/2009 112.40 112.20 0.00 3.97 1397 1.85

Boapoxaenne 3,000 8.95 05/09/2007 - 03/03/2010 101.15 101.15 - 8.61 / - 2.03 257
BTE 4 5,000 6.30 20/09/2007 20/03/2008 19/03/2009 100.30 100.30 0.00 2.08 /581 0.51 24
BTE 5 15,000 5.90 25/10/2007 25/04/2008 17/10/2013 100.00 100.00 0.00 6.03 / 6.03 4.87 46
BTE 6 15,000 5.75 17/10/2007 16/07/2008 06/07/2016 100.00 100.00 0.58 / 5.87 0.81 23
a3baHk 750 10.50 20/11/2007 12/10/2007 25/11/2008 100.39 99.50 0.43 -0.40 1.95 /1119 0.20 550
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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
baHku u puHaHCHbI

raanpomBank 1 5,000 710  31/01/2008 - 27/01/2011 99.50 98.00 0.25 - 766 /- 2.86 148
Ta3anpoMBaHK 2 5,000 6.54  28/11/2007 28/11/2007 20/11/2013 100.00 99.80 -0.60 6.66 / 7.02 481 150
rno6akc 2,000 11.00  12/09/2007 13/03/2008 15/03/2010 99.00 99.00 0.00 -0.07 -0.55 1059 / 13.40 0.45 753
Denbta Kpeaut 1,500 709 04/12/2007 - 01/12/2009 100.50 100.50 - 6.96 / - 1.96 103
EspoKommepy 1 1,000 1150  21/12/2007 21/12/2007 18/12/2009 100.15 100.15 5.11 149 / 11.16 0.28 546
EspoKommepy 2 3,000 949 13/12/2007 12/06/2008 10/06/2010 93.95 93.95 0.00 5.24 | 18.86 0.64 1254
EspoKommepy 3 3,000 949 13/12/2007 12/06/2008 10/06/2010 93.95 93.95 - 0.00 5.24 | 18.86 0.64 1254
KunCoulinotexa 1 600 1150  25/10/2007 25/10/2007 22/10/2009 99.70 99.70 0.00 4.95 -0.30 0.96 / 13.75 0.13 792
KunCouVinotexa 2 1,500 11.00  18/10/2007 17/04/2008 15/04/2010 99.00 99.00 0.00 4.19 3.14 / 13.05 0.53 715
Kunduraxc 500 9.25  21/09/2007 19/12/2008 99.89 99.89 - 2311231 1.23 -335
3eHuT 2 2,000 839  16/02/2008 - 16/02/2009 98.75 98.75 - -0.45 953 /- 1.28 365
3enuT 3 3,000 845  14/11/2007 14/11/2007 09/11/2011 100.04 99.90 0.17 0.09 -0.25 042 / 867 0.19 309
3enuT 4 3,000 8.13  04/10/2007 04/04/2008 06/04/2010 99.60 99.60 0.00 0.45 2.07 /9.01 0.53 331
WrsecTToprbark 2 350 1025 16/10/2007 14/10/2008 100.15 100.15 - 10.34 / 10.34 0.95 448
Keap 1 450 1150  05/10/2007 - 05/10/2007 99.99 99.60 - - -0.21 14.27 | 14.27 0.09 840
Keap 2 1,000 1115 18/09/2007 18/03/2008 15/09/2009 100.50 99.50 10.20 6.82 0.20 3.09 /1161 0.48 581
Kut ®uHarc 2 2,000 10.00  15/09/2007 17/09/2008 23/03/2010 100.50 100.50 0.00 -0.94 1.79 4.05 /9.70 0.89 396
KMB 2 3,400 7.75  05/12/2007 03/12/2008 30/11/2011 99.00 99.00 0.00 -0.28 2.65 1 8.77 111 297
Kpeawt Espona 3 3,500 7.94  06/02/2008 06/08/2008 03/02/2010 100.06 100.06 - - - 3.12 /8.02 0.85 230
TNokoBark 2 500 10.65 - 22/04/2008 100.00 99.50 0.00 -0.05 0.25 - - -

Macrep6atk 2 1,000 1150 23/11/2007 - 23/05/2008 100.30 100.30 0.00 -0.25 1.60 1131 /1131 0.63 548
Macrep6atk 3 1,200 1175 05/12/2007 05/12/2007 30/11/2011 100.00 100.00 0.00 -0.90 0.98 11.84 / 11.92 0.24 620
MOM 3 6,000 760  04/10/2007 04/10/2007 01/10/2009 100.15 99.88 0.00 - 0.33 / 7.46 0.09 192
Mengenb 750 13.00 05/09/2007 03/09/2008 01/09/2010 99.85 99.85 -0.05 -0.07 0.11 /033 0.98 1925
MWA 1 2,200 10.00 - 12/10/2007 20/09/2012 103.00 103.00 0.00 -0.04 - /- -

MWA 2 1,000 8.60 07/11/2007 - 09/08/2008 100.25 100.25 0.35 8.58 / 8.58 0.84

MWA 3 1,500 9.40 29/11/2007 26/02/2009 23/02/2012 99.90 99.90 0.00 8.80 /9.82 1.28 393
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 100.00 100.00 0.07 -0.60 159 /10.54 0.24 487
MJIK ®unanc 550 12.90 25/10/2007 - 23/07/2009 99.56 99.56 0.00 13.82 1 13.82 1.49 765
MMB 2 3,000 6.50 13/02/2008 13/02/2008 11/02/2009 100.85 100.85 - 0.00 146 | 4.64 0.44 -89
MOWA 1 1,500 9.00 2171212007 - 2171212010 100.00 100.00 6.03 1.00 9.19 /9.19 212 302
MOWA 2 3,000 7.99 07/09/2007 19/12/2007 07/09/2011 100.00 100.00 - 243 8.15 / 8.22 237 254
MOWUTK 1 3,000 9.00 27109/2007 - 26/09/2009 97.87 97.87 0.00 0.89 -2.13 1097 / - 115 474
MOWUTK 2 4,000 8.99 25/09/2007 26/03/2009 26/03/2011 98.99 98.99 0.00 -0.01 4.48 19.92 131 402
Moc. 3anor. Bank 800 11.65 16/11/2007 - 17/11/2009 99.94 99.94 10.29 12.00 / - 1.75 586
MocKommepubak 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 100.27 100.12 0.00 178 | 8.62 0.24 303
MocKommepubark 2 3,000 8.40 19/02/2008 19/08/2008 15/02/2011 99.60 99.45 0.00 259 /912 0.87 335
MocKommepubatk 3 5,000 8.70 19/12/2007 17/06/2009 12/06/2013 99.39 89.00 757 -5.74 -5.78 410 /12.77 153 669
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 99.94 99.70 -0.53 1.49 /9.00 0.28 338
HOK 1,000 9.80 07/11/2007 09/05/2008 12/05/2009 98.85 98.85 487 [ 12.05 0.60 627
31 asrycra 2007 . Crp.22/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
baHku u puHaHCHbI

OVIKK 1,000 924 26/02/2008 21/02/2012 95.57 95.57 10.78 / - 3.38 451
OprpacBatk 500 10.00  10/02/2008 10/02/2009 - - #NIANA. | #NJANA. |-

MeTpokoMMepL, 2 3,000 850  27/02/2008 31/08/2009 100.14 98.00 2.10 -1.83 9.22 /- 173 326
Mpobuatec 5 1,000 969  31/10/2007 29/04/2009 100.05 100.05 8.94 /8.94 141 306
Mpocasiabbank 4 600 820  01/11/2007 - 01/11/2007 100.00 100.00 5.00 8.26 / 8.26 0.16 268
Mpocasiabbark 5 4,500 799 22/11/2007 21/05/2009 17/05/2012 100.00 100.00 3.07 /8.14 1.49 228
nenr 1,100 1110 22/10/2007 22/10/2007 19/10/2009 - - - #NIANA. [ #NIANA.| -

M3B NuauHr 500 1250  26/09/2007 26/03/2008 23/09/2009 100.49 100.00 0.00 - 3.44 1 12.36 0.48 652
PeHeccatc Kanuran 2,000 1045 04/09/2007 02/09/2008 02/03/2010 100.03 100.03 -0.12 4.38 1 10.69 0.85 484
PeHHIc 750 1040 02/10/2007 01/04/2008 30/03/2010 99.55 99.55 0.00 0.22 2.62 /11.49 0.50 569
Poc6ak 3,000 789 15/02/2008 15/02/2009 101.50 100.70 -2.80 -0.41 7.08 /7.08 132 130
PCXB 1 3,000 720 05/09/2007 04/06/2008 98.34 98.34 -0.10 9.82 /9.82 0.67 406
PCXB 2 7,000 785  21/11/2007 - 16/02/2011 101.00 99.71 0.65 7.96 /- 2.85 177
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 99.45 99.45 0.00 7.30 -1.45 214 1773 2.14 174
PTK-NuauHr 4 2,250 880  09/10/2007 08/04/2008 99.50 99.50 -0.70 9.87 /9.87 053 452
PTK-Nuaukr 5 2,250 835  14/02/2008 12/08/2010 100.00 99.50 0.00 -0.25 8.62 / 8.62 2.46 264
Pycckuii Ctanpapt 3 2,000 840  #NIANAp - 22/08/2007 99.75 99.75 - - - #NIANA. [ #NIANA. |-

Pycckuit CTanpapt 5 5,000 850  13/09/2007 11/09/2008 09/09/2010 97.50 97.50 0.00 3.01 3.93 /1143 0.87 554
Pycckuii CTanpapt 6 6,000 8.15  13/02/2008 - 09/02/2011 96.15 95.80 0.00 0.98 4.94 | 4.94 3.00 -117
Pyccxuii Ctanpapt 7 5,000 850  25/09/2007 25/03/2008 20/09/2011 98.60 97.50 4.60 -0.55 1.73 / 1250 0.49 666
Pyccxuii CTanpapt 8 5,000 825  19/10/2007 17/10/2008 13/04/2012 95.98 95.98 7.78 -1.82 3.09 /1251 0.95 655
Pyc®anaHchbank 1 1,500 765  04/12/2007 02/12/2008 98.97 98.97 8.69 /- 111 288
Pyc®ataHcBbaHk 2 1,500 750  04/12/2007 02/12/2008 98.99 98.99 852 /- 111 211
Pyc®anaHcbank 4 4,000 7.74 15/02/2008 12/02/2010 98.50 98.50 0.00 8.60 / - 2.09 257
PycbbaHk 1 1,400 10.00 20/09/2007 - 19/03/2009 100.20 100.20 - - 10.09 / 10.09 1.28 418
PycbbaHk 2 2,000 9.50 21/02/2008 22/08/2008 22/02/2010 100.50 100.50 0.00 10.17 0.00 9.48 /9.15 2.07 364
CesizbbaHk 2,000 8.90 25/10/2007 23/04/2009 21/04/2011 99.30 99.00 -2.87 -0.05 -0.93 453 /9.80 1.40 389
CesepHas Kasna 1,000 10.75 04/10/2007 02/10/2008 29/09/2011 99.70 99.70 0.00 6.95 310 /11.33 091 544
CnasWHescTbank 2 900 9.00 29/10/2007 - 271072008 100.00 100.00 0.40 9.18 /9.18 1.00 337
CobuHbaHk 2,000 12.00 14/11/2007 14/11/2007 13/05/2009 100.34 100.00 0.67 136 /11.25 0.19 555
ConupapHocTb 1 1,000 10.75 04/09/2007 04/12/2007 01/12/2009 99.65 99.65 1.42 112.69 0.23 692
ConupapHocTb 2 950 10.70 21/10/2007 22/04/2008 20/04/2010 99.00 99.00 0.00 4.20 / 12.90 0.55 702
Coto3 1 1,000 9.25 25/10/2007 12/10/2007 24]04/2008 100.97 100.00 8.74 1 5.08 0.59 305
Coto3 2 2,000 8.37 04/10/2007 05/10/2009 100.00 100.00 0.00 -0.30 854 /- 176 259
Cnpyt Bank 1 500 9.25 15/11/2007 - 15/11/2007 100.02 100.02 - - 9.45 /945 0.19

CnpyT Baxk 2 1,000 10.74 06/09/2007 05/06/2008 31/05/2012 98.92 98.92 -0.08 -1.28 2.05 /1281 0.64 692
CTWH 300 15.50 02/10/2007 01/04/2008 100.14 100.14 -0.91 -0.49 15.74 | 15.74 0.48 967
CynocTpoutenbHblit Bank 1 1,500 03/01/2008 - 02/07/2009 100.40 100.40 - -0.35 -0.22 /-0.22 1.84 -595
CynocTpoutenbHblit bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 99.49 99.49 5.78 479 -0.21 2.98 /1041 0.69 462
TathHK 500 11.00 06/02/2008 - 06/02/2008 99.96 99.96 0.00 11.36 / 11.36 0.39 560
Tat®oHg 3 1,500 10.00 20/11/2007 20/11/2007 19/05/2009 100.20 100.20 0.00 -0.37 1.19 /1 9.46 0.20 377
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baHku u puHaHCHbI

TK OuHane 1,000 1050 20/09/2007 - 18/09/2008 100.49 100.49 0.00 0.39 10.24 / 10.24 0.89
TpancKanutan 800 920  27/11/2007 29/05/2008 01/06/2009 100.00 97.00 4.99 /1181 0.67
TpaHcOuHaHe 3,000 1050 25/09/2007 25/09/2009 101.00 101.00 0.00 1034 / - 1.68
TypaHanem 3,000 7.75  09/10/2007 06/10/2009 100.13 100.13 - 782 /782 178
YBPP 2 1,000 1025 04/10/2007 - 02/07/2009 99.20 99.20 0.00 -0.88 1117 / 11.17 150
YpanfluaunrLiextp 1,000 1150 24/10/2007 24/10/2007 28/10/2009 98.75 98.75 0.00 11.05 / 21.09 0.12
YPCA1 1,500 765  25/10/2007 24/04/2008 99.75 99.75 - 8.29 / 8.29 0.59
YPCA 2 1,500 760  14/09/2007 12/12/2008 93.48 93.48 -0.06 13.87 / 13.87 1.07
YPCA 3 3,000 960  06/12/2007 04/06/2009 100.05 100.05 3.45 - 978 / - 1.48
YPCA5 3,000 10.05  23/10/2007 - 18/10/2011 102.10 102.10 0.00 -0.73 -4.10 9.64 /- 3.08
XKo 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 98.75 98.75 - -1.05 -1.74 6.62 / 10.30 1.42
XKo 3 3,000 945  20/09/2007 18/09/2008 16/09/2010 98.87 98.87 0.00 -0.03 -1.63 3.83 /11.02 0.90
XKo 4 3,000 995  17/10/2007 15/10/2008 12/10/2011 98.70 98.70 0.00 -0.05 -2.95 3.23 /1167 0.96
XMITK OtkpbiTve 200 11.00  13/11/2007 - 11/11/2008 99.50 99.05 0.00 - 1217 /- 1.01
LlenpWHsectBank 2 1,500 10.00  10/11/2007 10/11/2007 11/11/2009 100.20 99.93 7.37 0.16 -0.53 0.86 /9.73 0.18
JxenoBank 1,000 10.75  25/09/2007 25/12/2007 29/12/2009 99.80 99.00 0.00 -0.77 177 11329 0.28
Onemre 200 20/11/2007 08/02/2008 99.79 99.79 0.04 0.48 /048 0.44
IOHuacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 100.19 100.19 0.00 0.49 3.48 [ 3.48 1.37
Jleekass u nuweeass NnPOMbIW/NEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 94.00 94.00 - - - 164 / 1.64 3.75
ArpoxonauHr 1,000 1275 19/10/2007 - 24/07/2009 99.61 99.61 0.00 -0.29 -0.41 1362 / 13.62 1.49
AnapywkuH 2 1,000 1230 28/11/2007 25/11/2009 23/11/2011 101.50 100.50 0.00 -1.21 -1.70 6.76 / 12.10 176
Antan 150 01/01/2008 30/06/2009 99.48 99.48 - - 0.28 /0.28 1.83
Bantuka 1,000 8.75 20/11/2007 20/11/2007 100.15 100.15 0.00 6.60 - 8.12 / 8.12 0.21
Bantumop 3 800 11.25 15/11/2007 - 15/05/2008 99.80 99.55 10.20 -0.23 -0.38 12.03 / 12.03 0.61
BopoauHo 2,500 10.50 19/12/2007 18/06/2008 16/12/2009 99.79 99.79 0.00 - -0.01 3.89 /11.03 0.70
BB[ 2 3,000 9.00 19/12/2007 - 15/12/2010 102.00 102.00 0.00 -0.30 -2.55 8.46 / - 2.66
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 100.00 99.50 0.00 0.05 0.15 1.81 / 13.63 0.27
Bonwwe6Hblit kpait 500 11.50 04/12/2007 - 02/12/2008 91.44 91.44 - - 10.11 / 10.11 1.09
BocTok-Cepauc 1,500 10.99 13/09/2007 13/03/2008 10/09/2009 100.00 100.00 0.00 - -0.75 298 [ 11.27 0.46
[biMoB 800 10.99 02/11/2007 02/05/2008 30/10/2009 99.75 99.75 0.00 -0.03 -0.95 3.64 1 11.66 0.58
3epHoBas koM. Hacriowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 102.00 102.00 1.90 2.00 3.60 /10.05 0.71
WHTypuct 1,000 9.00 24/10/2007 - 21/04/2010 99.00 99.00 - -2.20 9.65 / - 213
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 100.20 100.20 0.00 10.84 0.00 159 / 11.54 0.29
KBK YepeLumyLuku 700 11.30 03/09/2007 - 02/03/2009 99.68 99.68 - -0.52 415 [ 4.15 1.32
KpacHbiin boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 100.00 99.00 0.00 - -0.65 2.32 11250 0.41
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 99.90 99.00 0.00 9.94 -0.65 3.76 1 13.44 0.65
MenbH. komB. B COKIbH. 1,000 28/02/2008 - 26/02/2009 100.00 100.00 0.19 - 0.00 / 0.00 1.49
Mutnena ®ya 1,000 12.50 20/11/2007 19/02/2008 16/02/2010 100.00 100.00 0.10 0.02 2.47 1 13.09 0.41
MKX 2 1,000 12.90 26/02/2008 26/02/2008 25/08/2009 99.65 99.65 0.00 0.10 3.48 1 11.95 0.44
MsicHas kopn. EBpocepauc 1,500 13.25 18/09/2007 18/12/2007 100.13 100.13 -0.12 13.39 / 13.39 0.26
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HoBble Yepemywwkm 2 300 1130 23/10/2007 22/04/2008 99.85 99.85 -0.11 12.04 / 12.04 0.56 619
HyTpuHBeCTXOoNauHr 1,200 950  11/09/2007 09/06/2009 100.25 99.76 431 /431 158 -145
Owmena 50 18.00  03/10/2007 03/10/2007 104.69 104.69 - - 2135 - 0.12 -3491
OCT 2 1,000 08/11/2007 08/05/2008 100.50 100.50 0.00 0.99 0.95 -0.72 1 -0.72 0.69

Orev. lekapcea 2 1,300 500  19/02/2008 - 17/02/2009 100.00 100.00 - 0.00 -0.10 5.06 / 5.06 1.36 -67
0X3 900 21/11/2007 21/05/2008 18/11/2009 99.99 99.99 0.00 0.00 / 0.01 0.72 -545
OyaKoBo 2 1,500 850  21/09/2007 - 19/09/2008 98.00 98.00 0.00 - -0.80 10.82 / - 0.90 225
MapHac 2 1,000 10.80  22/11/2007 19/11/2009 17/11/2011 98.50 98.50 0.00 -1.55 - 6.62 / 12.09 178 596
PocKoHTpakT 700 1170 04/09/2007 04/09/2007 100.00 99.74 -0.13 -0.20 25.77 | 25.77 0.01 1887
PyceKuii TexcTumb 2 1,000 1275 06/09/2007 - 05/03/2009 98.50 97.05 - -1.57 14.96 / 14.96 117 1027
Pycoxuit TexkcTunb 3 1,200 1200 23/10/2007 23/10/2007 20/10/2009 99.95 99.95 - 0.10 -0.02 0.85 / 12.47 0.13 671
Pycckue macna 1,000 1250  04/10/2007 02/10/2008 29/03/2012 99.00 99.00 0.00 -0.45 -0.90 342 1 13.94 0.88 792
CaH WTep6pio 2 4,000 800  14/02/2008 - 13/08/2009 99.50 99.00 1.13 1.08 8.60 / - 1.70 268
Cureprus 1,000 1070 24/10/2007 24/10/2007 2210412009 99.89 99.89 0.00 -0.08 1.04 / 1157 0.13 586
Cnaprak T[ 500 13.00  23/01/2008 23/01/2008 100.00 100.00 - 0.00 13.33 / 13.33 0.35 746
Tanocro 2 1,000 10.00  07/09/2007 06/03/2009 100.00 99.85 10.62 -0.08 -0.17 10.30 / 10.30 1.25 828
Xne63asog Ne28 2 75 12.00  11/09/2007 - 09/12/2008 100.00 100.00 0.00 0.00 1255 / - 1.04 655
Yepku3oBo 2,000 885  04/12/2007 02/06/2009 31/05/2011 100.10 100.10 7.24 0.10 0.05 4.33 1 8.97 150 307
OpKOH NpoayKT 1,200 11.40  13/09/2007 13/03/2008 10/09/2009 83.39 83.39 0.00 - 13.24 | 56.92 0.32 4514
J0KO 2 1,500 1050 25/01/2008 25/01/2008 22/01/2010 100.40 99.50 -0.05 1.82 / 10.86 0.37 513
FOHMMUNK 2,000 9.75  11/09/2007 08/09/2009 06/09/2011 100.30 100.30 0.00 -1.20 -1.93 5.14 /981 1.64 384
Topeoens

Astommp 1 1,000 1166 04/09/2007 - 01/09/2009 99.85 99.85 - - 0.14 /0.14 1.89 2012
AstOomMmMp 2 2,000 10.75 26/12/2007 24/12/2008 23/06/2010 99.40 98.90 9.60 9.51 -0.80 5.64 | 11.76 111 581
ANMA 1,500 10.99 22/02/2008 - 21/08/2009 99.40 99.40 - -0.65 -0.69 11.66 / 11.66 1.63 560
Anbkop 1,500 10.75 11/12/2007 11/12/2007 08/12/2009 100.00 99.00 0.00 -0.75 157 /12.87 0.25 707
Anteka 36.6 3,000 9.89 01/01/2008 01/07/2008 30/06/2009 101.19 96.80 6.11 0.91 -2.56 10.76 / 13.33 0.74 737
ApbGar Mpectink 1,500 10.50 21/12/2007 - 20/06/2008 99.50 99.00 - - 11.79 1 11.79 0.70 591
Atnant M 1,000 12.25 15/11/2007 15/11/2007 13/11/2008 100.45 99.10 15.55 -0.07 -0.53 11.94 / 13.58 1.01 774
baHaHa-Mama 1,000 11.25 26/10/2007 26/10/2007 23/10/2009 99.40 99.40 -0.90 1.10 / 15.63 0.13 967
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 100.00 99.50 0.00 -1.03 3.21 /11.90 0.63 605
BenasKomnnekt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 100.00 100.00 - 3.96 /12.93 0.55 703
Benbiit Pperat 1,000 14.50 13/09/2007 - 17/12/2009 100.65 99.00 0.00 -1.43 15.40 / - 1.69 904
Bpa3epc 500 12.50 20/09/2007 21/12/2007 25/12/2009 99.20 99.20 0.00 3.47 1 16.07 0.26 1007
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 100.30 99.50 - -0.11 - 10.74 / 10.74 1.22 482
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 101.35 99.65 -2.89 -2.25 1093 / - 2,01 480
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 100.35 100.35 5.82 -0.65 2.54 110.25 0.71 447
[hxeir-Ocp-Cun 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 98.75 98.75 0.00 - 3.02 /10.68 0.98 482
[hxeir-Ocp-Cun 2 1,200 5.00 04/12/2007 04/12/2007 101.00 101.00 - 1.00 114 /114 0.26 -428
[Ilvkast Opxupes 1,000 11/10/2007 09/04/2009 100.00 100.00 0.25 -0.12 0.00 / 0.00 161 -569
Iuken 3,000 9.25 20/09/2007 17/03/2011 96.50 95.00 7.83 -0.66 0.75 11.01 /- 2.68 467
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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
Topeoens

Dukevc TpeiguHr 1,800 11.00  20/01/2008 20/01/2008 20/07/2009 100.00 99.00 0.00 - -0.65 2.60 / 12.65 0.35 688
JomochuHaHe 1,000 1250  14/02/2008 - 14/02/2008 100.25 99.00 0.00 -0.35 -0.38 13.78 / 13.78 0.41 787
EspoceTb 2 3,000 1025 04/12/2007 04/12/2007 02/06/2009 97.18 97.18 0.00 4.94 -3.05 3.24 /2289 0.21

EpvHas Espona 1,200 10.75  18/10/2007 16/10/2008 14/10/2010 99.99 99.99 - 4.08 /11.02 0.95 514
Wmnnoaus 300 1125 30/01/2008 30/07/2008 100.10 100.10 0.00 11.42 [ 11.42 0.80 555
Wrkom-Napa 1 700 1200 22/11/2007 22/11/2007 100.00 99.60 0.00 - - 1353 / 1353 0.20 769
Wrkom-Napa 2 1,400 1200  16/11/2007 - 12/02/2010 100.00 100.00 6.86 -1.00 12,55 | 12.55 191 634
Wrkom-Napa 3 2,000 11.00  14/09/2007 12/06/2009 10/06/2011 99.56 99.56 0.00 5.05 -0.72 573 / 11.76 1.44 573
WHmapko 1,000 1050 21/12/2007 - 19/12/2008 99.65 99.65 - - 2.79 1279 1.22 -287
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 100.10 100.10 -0.60 -0.70 4.36 / 8.90 121 307
WHnpom 3 1,300 895  21/11/2007 18/05/2011 100.01 100.01 -0.29 -0.73 9.14 /9.14 2.90 288
WUckpacog 2 300 1330 04/09/2007 - 02/03/2010 102.75 102.75 - -0.25 0.25 12.36 / - 1.85 614
Kapo 700 1250  25/12/2007 24/06/2008 22/12/2009 99.81 99.81 0.00 4.76 -0.69 4.70 / 13.10 0.70 716
Kapycenb ®uHanc 3,000 975  20/09/2007 18/09/2008 12/09/2013 100.15 99.85 -3.18 -0.25 1.78 1 9.98 0.90 416
Koneika 1 1,200 940  18/09/2007 - 17/06/2008 100.00 99.50 5.16 -0.25 - 10.09 / 10.09 0.70 430
Koneiika 2 4,000 870  21/11/2007 18/02/2009 15/02/2012 98.06 98.06 -0.94 -1.42 354 /1053 1.26 461
Koneika 3 4,000 980  21/11/2007 20/08/2008 15/02/2012 99.00 99.00 0.00 9.89 -1.30 10.47 / 10.27 3.31 458
NasepHa 1,000 11.00  11/10/2007 - 08/04/2010 100.25 99.75 0.00 11.29 / 11.29 2.02 512
TBP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 100.35 100.35 0.05 1.04 502 / 14.81 0.62 878
M. Bugeo 2,000 10.00  21/11/2007 21/11/2007 18/11/2009 93.16 93.16 0.00 - 4.36 /| 49.59 0.15 3931
Markur 1 2,000 934 21/11/2007 19/11/2008 101.30 101.30 7.28 8.35 / - 1.07 256
Markut 2 5,000 820  28/09/2007 23/03/2012 99.50 99.50 0.00 10.00 - 851 /- 3.47 209
Mapra 1 700 14.84  22/11/2007 22/05/2008 98.20 98.20 -0.30 -0.99 18.24 | 18.24 059 1195
Mapta 2 1,000 12.00 05/12/2007 - 06/12/2009 99.45 99.45 - -0.10 -0.10 12.64 | 12.64 178 647
Mapta 3 2,000 13.00 01/02/2008 01/02/2008 02/08/2011 98.21 98.21 0.00 -0.27 1.93 / 18.26 0.36 1193
Martpuua 1,200 12/12/2007 10/12/2008 97.88 97.88 0.00 -0.12 - 1.69 / 1.69 1.26 -396
MuHHecko 500 13.75 13/12/2007 10/12/2009 100.99 100.99 0.00 -0.01 -0.01 13.64 / - 174 740
Mup 1,000 10.50 27/12/2007 - 27/12/2007 100.20 99.90 0.00 0.05 -0.16 10.50 / 10.50 0.29 481
MoHeTka 1,000 10.70 15/11/2007 15/11/2007 14/05/2009 99.50 99.50 -0.20 -0.50 1.63 /1343 0.18 761
MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 100.10 100.10 0.11 -1.65 1092 / - 111 499
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 100.10 100.10 - 0.00 1.76 / 10.55 0.27 487
MapkeTXonn 300 13.10 04/10/2007 02/10/2008 01/04/2010 100.98 100.98 0.74 0.28 13.26 / 12.68 1.94 710
[MatepcoH 2,000 10.00 20/09/2007 19/06/2008 17/12/2009 99.61 99.61 0.00 -0.29 -0.39 3.82 /10.93 0.69 511
lMepekpecTok 1,500 - 08/01/2008 - 08/07/2008 100.00 100.00 0.00 / 0.00 0.86 -556
Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 98.28 98.28 0.00 9.28 -1.72 5.43 /10.02 1.80 400
Matepoyka 1 1,500 11.45 14/11/2007 12/05/2010 109.30 109.30 7711 - 218 166
Matepoyka 2 3,000 9.30 18/12/2007 - 14/12/2010 103.70 103.70 8.15 / - 2.65 198
PKC 1,500 9.70 17/10/2007 17/10/2007 15/04/2009 100.25 99.90 3.48 - 0.73 1 9.14 0.12 354
PocuHTep 2 400 10.00 03/10/2007 - 02/07/2008 100.02 100.02 0.02 10.34 / 10.34 0.73 454
PocuHTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 101.98 99.80 0.00 0.89 0.39 2.27 19.67 0.67 392
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 100.10 100.10 -0.03 3.51 /11.49 0.56 568
31 asrycra 2007 . Crp. 26/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

CanBeit 1,000 10.00  05/12/2007 - 03/12/2008 99.78 99.78 0.00 0.06 -0.37 10.42 / 10.42 1.08 454
COPYC 1,200 1020 08/11/2007 08/11/2007 05/11/2009 98.50 98.50 0.00 - 1.61 / 19.71 0.16 1344
CTonu4Hble FacTpoHOMbI 1,500 860  21/02/2008 21/08/2008 20/08/2009 100.20 100.20 0.00 0.20 4.28 | 8.55 0.88 280
TexHocuna 2,000 10.00  29/11/2007 29/05/2008 26/05/2011 99.05 98.30 9.76 6.49 245 [ 1221 0.65 634
TOAN 2,000 1200  13/12/2007 12/06/2008 10/12/2009 99.20 92.00 0.00 3.54 -2.95 6.52 / 19.02 0.67 1267
Ton-Knura 1 700 500  07/02/2008 - 05/02/2009 98.00 98.00 3.00 / 3.00 1.37 -268
Ton-Knura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 101.50 101.50 0.00 0.50 3.81 /943 1.11 360
YamypTHedTs 1,500 950  01/09/2007 - 01/09/2008 100.09 99.00 - 10.36 / 10.36 0.86 454
YK KOPA 1,000 1200  16/10/2007 15/01/2008 14/07/2009 90.05 90.05 0.00 -10.10 -9.95 8.62 / 48.94 0.25 3872
®aatoH Aspo 1,000 1050  31/01/2008 31/01/2008 30/07/2009 95.00 95.00 5.22 | 25.01 0.34 1820
IO TpanautCepauc 2 1,200 1150  27/11/2007 25/11/2008 101.00 101.00 10.87 /10.87 1.05 497
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  02/10/2007 01/04/2008 29/09/2009 100.03 100.03 0.01 342/ 12.05 0.50 621
Arpo-Cotos 1,500 25/12/2007 21/06/2011 94.00 94.00 - - 1.64 | 1.64 3.75 -449
ArpoxonauHr 1,000 1275 19/10/2007 24/07/2009 99.61 99.61 0.00 -0.29 -0.41 13.62 / 13.62 1.49 747
Apkapa 1 600 1320 28/12/2007 28/06/2008 100.00 100.00 0.20 -0.70 1356 / 13.56 0.59 755
Apkana 2 700 1331 21/02/2008 - 20/02/2009 100.20 99.05 -0.88 1412 | - 0.97 801
Apkana 3 1,200 1365  04/10/2007 02/10/2008 31/03/2011 99.99 99.00 8.17 -0.51 459 | 14.63 0.87 856
BenlpaHKopm 700 1090  04/09/2007 04/12/2007 02/12/2008 100.24 100.24 0.00 2.10 /10.33 0.23 467
rOToK 2 1,500 20/12/2007 18/06/2009 99.25 99.25 -0.25 -1.00 0.42 / 0.42 1.79 -531
3 OuHaHe 400 11.00  23/11/2007 23/05/2008 125.00 125.00 -18.28 / -18.28  |0.86 -2475
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 99.65 99.65 0.35 -0.65 13.17 1 13.17 1.06 714
HIK 500 1245  31/01/2008 31/01/2008 100.00 98.70 0.00 1452 | 14.52 0.37 858
oro2 1,200 12.95 26/02/2008 25/02/2009 100.00 100.00 -0.30 13.36 / 13.36 1.05 729
Masa 1 350 1.00 15/09/2007 - 15/06/2008 100.45 100.45 0.43 /043 0.79 -512
MaBa 2 1,000 12.50 11/11/2007 09/05/2008 21/10/2011 102.22 102.22 0.00 - 1.60 / 9.46 0.61 363
M3 Coto3 300 10.00 09/10/2007 09/10/2007 100.00 100.00 0.75 10.03 / 10.03 0.10 438
Paarynai 1 2,000 1.00 04/10/2007 - 02/10/2008 99.90 75.00 - 7.34 14.26 | 14.26 1.07 819
Paarynsi 2 2,000 10.25 02/10/2007 01/04/2008 27/09/2011 92.48 92.48 0.00 - -8.22 3.60 / 26.26 0.44 1930
Paarynsi 3 3,000 10.99 21/09/2007 20/03/2009 16/03/2012 98.78 98.78 0.00 -1.22 434 11221 1.25 621
Pycarpo 1,000 8.50 18/01/2008 - 19/07/2008 103.85 100.00 5.72 - 6.31 /631 0.83 66
Cw6 Arp Mpynna 400 11.50 21/11/2007 21/11/2007 20/05/2009 100.03 100.03 0.03 151 /11.84 0.20 611
CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 100.00 99.00 0.00 -1.10 10.99 / - 1.73 492
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 100.00 100.00 -0.30 -1.80 12.40 / 12.40 0.66 651
ApnamaHT 2 2,000 11.25 22/11/2007 - 20/05/2010 100.00 100.00 -0.70 -1.19 11.73 /1 11.73 213 551
ATOMCTPOiI3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 92.94 92.94 0.00 - 6.04 / 12.76 1.44 669
nasMocCrpoit 2 4,000 11.50 20/09/2007 - 17/03/2011 99.95 99.95 0.06 -0.25 0.19 /0.19 3.35 674
[IKC ®XC Pb 500 12.00 27/11/2007 27/11/2007 24/11/2009 99.90 99.90 - 0.02 1.36 / 12.62 0.21 685
XK cbuHaHCe 1,000 14.00 20/09/2007 20/12/2007 24/12/2009 99.99 99.99 0.00 -0.06 1.89 / 1475 0.26 884
V/IHKoM 1,250 13.10 28/03/2008 28/03/2009 99.60 99.60 0.00 7.53 -1-
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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

Whrerpa 1 2,000 1050 21/09/2007 - 20/03/2009 100.20 100.20 13.36 4.63 -2.30 1062 / - 1.27 467
Whrerpa 2 3,000 1070 04/12/2007 01/12/2009 29/11/2011 91.05 91.05 0.00 -5.40 -12.15 8.90 / 16.13 172 975
Kamcxasi gonmHa 2 200 1350  17/10/2007 - 17/10/2007 101.00 100.00 - 0.25 -0.35 9.82 /9.82 0.12 417
Kamcxasi gonvHa 3 500 12.80  13/09/2007 09/06/2008 04/06/2009 100.45 100.00 0.00 0.23 -0.34 13.08 / 13.08 0.65 695
nece 1,000 10.00  20/09/2007 - 20/03/2008 101.00 100.30 -0.93 - 8.94 /8.94 0.49 326
TNCP Wesct 2,000 1070 04/12/2007 03/06/2008 08/12/2009 100.80 100.60 -1.74 14.38 3.36 /991 0.67 415
MeTpocTpoit 1,500 847  28/09/2007 28/03/2008 23/09/2011 100.00 100.00 - - 1.23 / 8.63 051 296
M-UHaycTpus 1,000 1225  19/02/2008 - 16/08/2011 105.50 105.50 0.00 -0.63 -0.60 10.79 / - 2.95 442
MVAH 2,000 1237 04/09/2007 02/09/2008 02/03/2010 94.00 94.00 0.00 -5.00 8.12 / 20.11 0.77 1363
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 100.20 100.20 -0.97 -1.90 10.54 / 10.54 0.86 470
Mupakc 2 3,000 1099 20/09/2007 17/09/2009 96.76 96.76 0.00 -4.65 -7.38 13.24 / - 159 707
Mepecset 200 1750 02/10/2007 02/10/2007 99.99 99.99 -0.01 -0.42 1853 / 18.53 0.07 1234
MWK'5 1,120 9.20 20/11/2007 - 20/05/2008 99.93 99.93 -0.17 9.63 /9.63 0.64 410
PWUlpynn 1,200 11.85 27/12/2007 26/06/2008 26/12/2009 99.99 99.99 10.16 4.37 1 12.16 0.71 625
CrpoiTpaHcla3 3,000 9.60 26/12/2007 - 25/06/2008 101.34 101.34 15.46 -0.26 8.01 /- 0.74 230
Cysap-KasaHb 900 12.50 02/10/2007 01/04/2008 31/03/2009 99.78 99.78 0.00 -0.23 494 | 13.26 0.49 736
LUyH1 1,000 11.25 25/10/2007 24/04/2008 22/04/2010 100.60 100.60 0.00 - -0.50 256 /-5.21 2.35 -246
LYH2 1,500 11.19 23/01/2008 23/07/2008 20/01/2010 101.00 99.00 8.82 1.30 431 /1133 0.79 547
FOCKK 600 13.00 01/01/2008 01/07/2008 100.05 100.05 -2.46 0.02 13.29 / 13.29 0.71 733
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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 100.59375 100.66 -0.06 0.09 4.25 10.779 1.259 1.278
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 100.78125 100.84 0.11 0.19 4.23 6.972 2.043 2.088
T45/812/31/11 4.625 31/12/2011 16.131MMM 101.28125 101.34 -0.25 0.52 4.29 3.547 3.855 3.941
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 100.609375 100.67 -0.27 0.64 454 3.401 7.33 7.528
T41/2 02/15/36 45 15/02/2036 26.397MMM 94.4375 94.50 -0.39 0.55 4.86 2.09 15.535 14.95
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 8 1/4 03/10 8.25 31/03/2010 1.845MMM 103.1276 103.38 -0.09 -1.41 6.84 145.0 22 1271
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 139.5757 140.08 -0.25 -4.75 5.97 144.8 7.0 9.951
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 175.27 176.27 -0.36 -5.76 6.21 155.55 10.01 17.96
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.021MMM 110.7714 110.90 -0.22 211 5.95 143.0 6.6 7.564
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 97.94 98.14 -0.04 0.04 5.91 172.94 0.66 0.66
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 91.06 91.56 -0.16 031 5.67 135.74 3.32 315
RUSSIA 3 11/14/07 3.00 14/11/2007 1.322MMM 99.43 99.47 0.02 0.06 5.89 219.59 0.19 0.18
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 106.13 106.38 0.06 0.07 4.60 57.64 1.85 2.10
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 125.53 125.93 0.21 0.65 5.23 85.84 5.26 6.82
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 34.0790 34.48 128 -0.29 103.17 #N/AN Ap 1.0 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 34.0850 34.48 128 0.06 70.24 #N/AN Ap 15 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 33.9210 34.33 -0.72 -0.58 45.63 #N/AN Ap 27 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 34.2500 34.71 -0.37 -0.24 32.80 #N/AN Ap 37 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 33.7990 34.33 -0.42 -0.40 28.61 #N/AN Ap 36 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 339.91 #N/AN Ap 04 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 117.98 118.48 0.13 0.65 5.25 109.18 178 2.20
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 119.77 120.27 0.13 0.12 5.73 148.18 350 4.26
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 125.54 126.04 0.08 0.09 5.87 151.68 5.06 6.46
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 138.86 139.27 0.28 1.88 5.69 139.54 6.52 9.30
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 154.65 155.15 0.18 0.42 6.29 175.45 7.35 11.56
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 139.94 140.44 0.85 1.06 6.48 183.37 9.90 14.26
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.00 113.00 0.00 0.00 6.16 136.59 13.05 15.00
Dur .
) ] . . Amt Px Px Chg Chg Yid Oas Adj Risk
Security Name/ Rating (S&P/Moody's/Fitch) Cpn  Maturity Outstanding  Bid  Ask Net Net Yt_m Sprea_ld Mty Oa}s
1d lw  Mid Mid Mid Mid
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Security Name/ Rating

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

CHINA 7.3 12/15/08 7.30 15/12/2008 1IMMM 103.39 103.46 0.00 0.15 450 35.27 1.20 1.26
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 106.40 106.55 0.00 0.22 484 55.20 321 3.56
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 97.89 98.21 0.00 0.24 457 36.93 5.81 5.94
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 117.96 118.46 0.00 1.22 5.94 126.32 10.88 13.24
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.75 106.85 0.07 -0.01 5.33 118.30 1.46 1.61
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.44 112.79 0.07 0.01 5.63 142.93 2.45 2.80
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 110.66 110.96 -0.06 -0.49 6.37 198.75 5.46 6.16
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 105.99 106.24 -0.05 -0.41 6.49 199.91 6.75 7.26
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 115.93 116.43 -0.18 -0.45 6.86 220.48 10.19 11.96
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 141.66 142.16 -0.01 -1.33 6.86 215.32 11.04 15.88
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 105.21 105.46 0.01 -0.85 6.95 216.47 12.03 13.18
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 107.06 107.36 0.07 0.20 5.14 98.87 134 1.45
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 108.17 108.62 0.19 0.58 531 106.42 3.69 4.04
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 140.26 140.76 0.29 1.14 5.60 113.63 5.99 8.78
MEX 5 1/2 02/17/20 5.50 17/02/2020 750MM 104.09 104.09 0.14 0.63 5.05 68.02 8.71 9.42
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 161.40 162.09 0.23 157 5.97 133.81 9.63 16.00
MEX 6 3/4 09/27/34 6.75 27/09/2034 3.767TMMM 108.44 108.64 0.33 211 6.10 133.06 12,57 14.15
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 103.50 103.88 0.00 0.00 5.80 165.10 1.36 1.47
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.63 109.00 0.00 0.00 5.53 130.20 2.98 3.26
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 112.25 112.50 0.00 0.00 5.89 154.99 4.96 5.65
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 122.50 122.75 0.00 0.00 6.96 242.76 7.18 8.95
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 134.25 134.63 0.00 0.00 7.15 253.59 8.84 12.38
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 92.75 93.00 0.00 0.00 6.99 226.00 11.73 11.08
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.39 106.89 0.06 0.24 5.00 85.39 154 1.69
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 107.27 107.77 0.32 0.56 5.51 125.44 3.83 4.23
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 104.28 104.78 0.42 0.74 5.68 131.87 5.35 5.70
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 118.74 119.24 0.46 0.53 5.92 140.63 6.81 8.27

31 asrycra 2007 . Crp. 33/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Net 1w YId Ytm Mid Oas Spread Mid Dur Adj Mty Mid Risk Oas Mid
TURKEY (BB-/Ba3/BB-)

TURKEY12 3/8 06/09 12.38 15/06/2009 1.046MMM 111.00 111.18 0.00 0.02 571 156.07 157 1.79
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 112.13 112.43 0.00 -0.16 5.40 128.13 2.76 329
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 114.31 114.79 0.00 0.36 6.65 232.01 481 5.58
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 94.83 95.20 0.00 -0.07 6.21 189.47 6.91 6.86
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 99.63 100.13 0.00 0.46 7.01 244.56 8.20 8.38
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 101.87 102.37 0.00 0.41 7.16 25311 9.75 10.07
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 92.83 92.83 #N/AN.A. -1.15 7.49 272.43 11.49 1111
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 104.83 105.33 -0.08 -0.08 5.98 #N/AN Ap 0.43 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 101.00 101.50 -0.17 0.26 6.47 224.29 3.07 311
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 105.03 105.28 -0.27 0.43 6.56 225.20 457 4.90
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN Ap #N/AN.A. #N/AN Ap
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 108.18 108.48 -0.05 -0.13 8.50 427.68 3.09 3.45
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 96.61 97.01 0.23 0.50 9.12 474.85 5.02 5.05
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 127.91 128.36 0.44 0.30 9.44 494.43 6.23 8.06
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 75.98 76.38 0.44 0.35 9.13 456.06 8.15 6.36
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 356.75 9.10 8.95
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.04 339.24 9.25 10.82
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 369.79 10.24 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 8.67 8.07 102.08 102.58 -0.23 -0.30 2.87 379 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.09 7.46 101.56 101.65 0.00 -0.05 0.56 293
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.04 6.49 100.99 101.09 0.11 0.11 0.63 196 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.12 7.18 109.23 109.48 -0.05 0.13 5.24 275
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.23 7.25 106.22 106.47 -0.07 -0.04 1.70 300 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.29 8.33 99.39 99.64 -0.04 0.15 571 383
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 5.75 6.05 97.77 98.02 -0.21 -0.06 4.89 231
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.68 6.16 108.36 108.66 -0.17 0.01 1.84 192
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.35 5.58 105.94 106.19 0.08 0.14 252 152
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.43 6.50 114.12 11437 -0.32 0.06 432 219
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.03 6.30 97.23 97.63 0.02 0.14 5.95 210
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 7.08 7.00 101.55 101.80 -0.17 -0.26 8.10 218
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 7.02 6.76 122.83 123.08 -0.18 0.20 11.48 56
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.85 7.06 101.79 102.04 -0.10 -0.17 2.01 279 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.96 7.56 100.37 100.53 0.02 0.02 1.03 309 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL  Communications 9.75 30/01/2008 400MM 9.65 7.07 100.99 101.05 -0.01 -0.01 0.39 290
MOBTEL 8 3/8 10/10 MOBTEL  Communications 8.375 14/10/2010 400MM 8.22 7.68 101.76 102.01 -0.06 0.32 2.62 346 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL  Communications 8 28/01/2012 400MM 7.92 773 100.87 101.12 -0.18 0.33 3.63 342
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 7.05 6.56 100.95 101.20 0.06 -0.19 1.84 231 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.47 7.25 101.70 102.05 -0.06 -0.13 1.36 291
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.66 7.91 106.56 107.06 0.07 -0.07 4.80 351 BE-/B1BE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 775 7.80 99.28 99.53 -0.19 -0.51 5.79 334 -/[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 10.94 7.58 100.50 100.54 -0.07 -0.01 0.17 377
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.92 7.08 99.19 99.44 -0.16 -0.08 331 278 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.54 7.58 99.35 99.60 -0.03 -0.02 6.32 -6
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.56 7.18 104.49 104.74 0.07 0.08 1.59 290
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.86 7.20 101.62 101.87 -0.18 0.20 217 291
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.18 7.68 102.29 102.54 -0.04 0.14 3.35 343 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.17 8.10 100.81 101.06 0.09 0.75 6.01 360
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.46 7.81 100.40 100.50 -0.06 -0.15 0.66 346 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 9.00 10.44 95.72 95.97 -0.08 -0.32 5.52 590
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.83 6.84 102.06 102.31 -0.24 0.03 1.82 260
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.30 7.00 100.93 101.18 -0.13 0.09 2.78 271
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.35 737 99.68 99.93 -0.14 0.07 4.48 306 /Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.52 831 99.64 99.89 -0.16 -0.02 5.84 58
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 721 6.66 100.55 100.71 -0.07 -0.07 1.06 233 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 6.87 741 94.45 94.70 0.03 0.24 5.93 201 poTmee
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.85 6.47 100.28 100.41 0.02 0.09 0.85 195 JAS/REB
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.29 7.30 98.49 98.74 0.03 0.14 5.97 249
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.81 6.55 100.81 101.06 -0.23 0.11 281 231 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 7.01 6.68 102.18 102.43 -0.33 -0.36 4.54 237
RUSB 7.8 09/28/07 RUSB Financial 7.8 28/09/2007 300MM 7.80 7.54 99.99 100.01 0.00 0.00 0.06 425
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.15 8.69 99.60 99.69 -0.07 -0.04 0.58 417
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.16 10.64 91.79 92.04 -0.03 -0.22 2.57 641
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.48 10.80 93.51 93.76 0.30 0.22 5.47 623
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.21 6.90 100.28 100.53 0.04 0.14 5.76 175 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.83 6.31 100.57 100.75 -0.08 -0.09 1.18 202
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 722 6.39 103.89 104.01 -0.04 0.25 341 211 BBBIAZIBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.27 7.10 100.65 100.90 0.02 0.22 571 166
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.41 6.44 97.41 97.66 0.17 0.39 12.79 210
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.50 8.55 99.88 100.03 -0.02 0.28 0.58 422
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.26 8.31 99.71 100.08 -0.11 -0.70 1.42 404
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM #NIAN.A.  #N/AN.A. #NIAN.A.  #NJANA.  #NJANA. #N/ANA. #N/ANA. #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.72 8.39 101.50 101.50 0.35 -2.00 3.23 419 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 11.99 6.45 103.25 103.25 #N/AN.A. #N/AN.A. 0.52 225
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.60 5.48 102.78 102.95 -0.03 -0.05 0.64 115
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.59 577 113.50 113.50 0.00 1.00 3.19 148
PETBRA 91/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 8.09 6.46 112.75 112.75 0.00 0.82 451 218 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 727 6.56 106.60 106.60 0.60 -0.65 5.24 203
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.11 6.08 100.30 100.30 1.70 1.55 6.72 153
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.35 6.60 113.96 113.96 0.46 -2.54 7.39 205
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.11 5.29 104.21 104.41 -0.25 0.25 3.78 72 AIA2/A
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.60 353 102.19 102.19 -0.01 -0.10 1.86 29
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.76 3.84 96.33 96.42 0.00 -0.18 3.05 44
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.72 4.15 97.61 97.61 0.01 0.01 4.45 57
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.66 4.27 95.63 95.63 0.01 0.05 5.68 42 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 4.98 4.41 109.96 109.96 0.00 -0.22 8.77 14
SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 422 4.41 90.04 90.04 -0.55 -0.86 16.61 19
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM Communications 4.125 01/03/2009 497.75MM 4.18 5.09 98.63 98.63 #N/AN.A. 0.46 1.42 93
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.81 5.92 98.97 98.97 #N/AN.A. #N/AN.A. 5.87 138
PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 716.258MM 6.09 543 100.53 100.73 -0.02 0.10 0.90 112
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 995.449MM 7.63 5.47 103.00 103.40 -0.13 -0.04 131 112 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 7.58 497 103.88 103.88 -0.09 -0.10 132 82
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.79 8.02 99.26 99.72 -0.13 -0.91 1.80 372 -/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 8.12 9.15 96.72 97.19 0.15 0.79 2.36 485
BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.89 10.12 89.79 90.24 0.17 0.80 471 14 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.26 10.09 91.64 92.02 0.29 1.19 5.27 2
BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.52 9.62 86.37 86.87 0.45 0.86 9.82 43
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 8.75 8.12 101.21 101.70 -0.15 -0.17 1.90 378
ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.16 8.28 99.32 99.82 -0.21 0.00 2.65 401
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.06 8.69 101.82 102.32 -0.22 -0.80 357 438 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.98 8.96 99.97 100.47 -0.14 -0.34 5.78 439
VENEZUELA
PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 134.999MM  #N/AN.A.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM 8.22 8.22 99.72 100.22 -0.34 -0.15 6.32 363 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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