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MakpoakoHOMMKa

OuHamuka cnpagos EMBI+ . .
WHoekc posepust  notpebutenet B CLUA, paccuuTbiBaeMblit  SKOHOMUCTaMK

325 e AL SR MUUMTaHCKOTO YHUBEPCUTETA, YNan B anpene [0 MUHUMAINbHOTO 3a 26 MeET YpOBHS.
300 OkoH4aTenbHoe 3HayYeHne nHaekca cocTasuno 62.6 n. no cpasHeHuto ¢ 69.6 n. B MapTe.
275 OKOHOMUCTbI He MPOTHO3WPOBANM U3MEHEHUS OTHOCUTENBHO NPEeABAPUTENBHON OLEHKN
- WHaMkatopa — 63.2 n. YXyAleHue cuTyauun Ha pbiHKe TpyAa U MoBbileHWe 3aTpar

amepuKkaHLEeB W3-3a PEKOPAHON CTOMMOCTW BEH3MHa OKa3blBaloT HeraTuBHOe BIUSHUE
22 Ha WX HACTPOEHWE TaK Xe, Kak W oblyas cnaBoCTb SKOHOMMKM CTpaHbl. C Havana
200 TekyLero roga akoHommka CLUA notepsna okono 4eTBepT# MUINMOHA paboumnx MecT, a
175 LieHa TonnmBa Ans asTomobunei Banetena Ha 17%. Kpome Toro, CHUXaeTcst CTOMMOCTb
150 AOMOB. OTO MOXET Bbl3BaTb COKpalyeHne NoTpebuTenbCKNX PacxofoB, KOTOpble yxe
125 nokasbIBaloT NpusHakn ocnabnenns. OKOHYATENbHOE 3HAYeHWe WHOeKca LOBepus
100 ‘ ‘ ‘ ‘ notpebuteneit k akoHomuke CLUA paccuuTbiBaetcs Ha OCHOBE AaHHbIX, MOMyyeHHbIX B

xope TenedoHHoro onpoca 6onee 500 notpebutenen. STOT MHAEGKC WIPaeT BaxHylo

23.11.2007 15.01.2008 06.03.2008 25.04.2008

porib, NOCKOMbKY Ha A0S0 PAaCXOAO0B HAceneHus npuxoauTtces npumepHo 70% BB CLUA.
Memouruk: JP Morgan CpenHuit ypoBeHb MHAekca foBepusi notpebuteneit MuuuraHckoro yHuBepcuteTa B
2007 r. coctaenan 85.6 n. CHuxeHne [oBepusi noTpebuteneil BeAeT K 3aMefneHuto
noTpebnenns u pocTy HakonneHnin. Hu3kuit ypoBeHb KpeamTHbIX CTaBOK [OCTYMEH NULLb
OaHkaM, a YKeCTOYeHMe KPEeAWUTHbIX YCMOBMIA CHUXAET TeMMnbl  PO3HWUYHOIO
102% KpeauToBaHMS M 3acTaBnseT amepukaHUeB CHuxaTb TpaTbl. OAMHAKOBO HeraTWBHO
BNUSET M MHNAUWS, KOTOpas Mo psgy TOBapoB (TOMAMBO W MPOZOBONbCTBUME)
“3mepsieTcs ABy3HauHbIMKM Ludpamu. [lanbHenluee CHUXeHWe [oBepust noTpebutenei
rpo3uT ®PC HoBbIMK NpoBrieMamm B 3KOHOMMKE.

Hopmanu3oBaHHble NnokanbHbie AONTOBbIe MHAEKCHI

101%

100%

99% Ba3oBble aKkTuBbI

Cnpoc Ha 3aluTHble akTuBbl ocnabeBaeT BTOPYlO Hepemnio K psay, a WHBECTOpbI
MepekmnioyaloT  MHTEpeC Ha (oHAOBble akTVBbl. KpuBas CTaBOK — KasHauemckux
97% obsisatenscTa CLUA 3a Hepento Bbipocna Ha 15-22 6.n. Cnipaa mexay 2- v 10-neTHumu
Chonds-Muni yeosoit BblMyckamu cokpaTuncs Ao 148 (-7), 4To CBUAETENLCTBYET O HEBBLICOKMX OXMAAHWAX

: : : : : : JarnbHenwwero cHxerus ctaok ®PC. B naTHMUY foxoaHocTb 10-neTHUXx 06s3aTenseTs
19.10.2007  26.11.2007  09.01.2008  13.02.2008 21.03.2008 25.04.2008  coctaBuna 3.87 (+0.04)%, 2-netHux — o 2.39 (+0.03)%.

98%

RUX-Cbonds LieHoBo#
96%

MemoyHuk: www. Chonds.ru

NDF RUR/USD, MIBID rate (%) Pa3BV|Ba}0L|J|V|eCF| PbIHKA

10 KpegutHole cnpagel EM Ha MuHyBlIEW Hepene COKpaTunUCh [0 4-MECSYHOro

o MWHUMYMa, OAHAKO Takoe ABWKEHME ObiNo BbI3BaHO NULWb Bonee arpeccMBHbLIM POCTOM

cTaBok 6a3oBblx akTMBOB. Hambonbluas BonatunbHOCTh Habniogaetcs B eBpoboHAax

o o e cTpaH JlaTuHckoit AMepuku. B T0 e Bpemst n poccuitckiue eBpoobnuraumm HecTabunbHbl

B nocnefHee Bpems: GeHumapk "Russia’30" gocturan B TeYeHWe Hefenu OTMETKM

114.25 n.n., oAHaKo B NSTHWLY 3aKpblics nouTH Ha ypoBHe 115 n.n. CyBepeHHblit Cnpaj
3a Hegenio P® cokpatuncs go 147 (-13) 6.n.

— = NDFimp.yld. = MBIDrate *  NDFLdayagd™™" PbIHOK pybrieBbix obnuraLuit

o7 7T Hepens Ha nokanbHOM [ONTOBOM PbiHKE MPOLLNa HEMTpanbHO Ha BTOPUYHBLIX TOprax.
02505075 1 2 3 4 5 6 7 8 9 10 11 12 HachbILLEHHbI pasMeLLeHNaMM NEPBUYHBII PLIHOK W yNnaTa HasoroB CBENW K MUHUMYMY

Vemovruk: Bloomberg aKTUBHOCTb MHBECTOPOB (N0dpobHee Ha cmp. 2).
UOK "Anemap” Ten. +7 (495) 411-6655
Poccus, 117218, r. Mocksa, E-mail: research@alemar.ru
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Moka3aTenu NMKBMAHOCTH
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MemovyHuk: Bloomberg

NIOKANbHbBIV JONTOBOW PLIHOK

NuksuoHocTb 1 CTasku

Mokasatenb pybneBol NUKBUAHOCTM cerogHs yTpom coctasun 561.3 (-35.6) mnpa pyo.
CTpyKkTypa IWMKBWAHOCTW BbLITMSAAMT CRedyloWwMM 00pa3oM: OCTaTkm Ha  Kopcyetax
CcHu3unucs o 465.7 (-46.5) mnpa py6., Toraa kak aenoautsl 6aHkos B LB coctaBunn 95.6
(+10.9) mnpa py6. B nsthuuy npowna ynnata HOMW u akuwsoB, obbem KOTOpbIX
cocrasnset okono 150-170 mnpa py6. Tem He MeHee, H1 Ha YPOBEHb NMKBUAHOCTH, HU HA
BenMunHy ctaBok MBK 3HauMmoro BRvSHWS 3TW MeponpusTUs He okasamu. B natHuuy
O[HOAHEBHble kpeanTbl 0bxoaunmuck no 4-4.5%, a k Beyepy 1 BoBce cHuaunuch nog 4.0%.
Ha cerogHsiuHee oTkpbiThe ctaBkn MBK coxpaHsiotcs B ToM xe AnanasoHe. O6bembl
onepauwin PEMO LB Takke octanuch HesHauuTenbHbIMK: 7.4 Mnpa py6. npotus 6.9 mnpg
HakaHyHe. Ckynka BanioTbl CO CTOpOHbI LIB B YeTBepr nomorna HuBenupoBaTh ekt
HanoroBblx nnatexel. CerogHs COCTOUTCA ynnata Hamnora Ha npubbinb, 0aHako, Cyas no
yyactmto LIb Ha BamioTHbIX Toprax B MATHWLY, 3TW MNnaTexu NpoigyT rnagko Ans
AEHEXHOrO pblHKa. Ha TekyLuen “CokpalleHHOM" Hedene Takke NPoiayT pasMeLleHns Ha
nepBUYHOM pblHke obnuraumii obvemom 18 mnpg pyb. B cpegy Takke npongyt 2
pa3meLeHunst MuHdmHa Ha cymmy 35 Mnpa pyb.

Kpusas ctaok LIBOR (USD) 3a npoluefiwyto Hegenio nogHsnach B cpegHeM Ha 4 6.n., a
Hanbonbluee NOBbILEHNE CTaBOK Habmnioganoch B gonrocpoyHom cermente: 1M LIBOR
cocrasnser 2.88%, 3M LIBOR - 2.91%, 12M LIBOR - 3.24%. CtaBku poccuiicknx NDF
CHU3MMNCb B KPATKOCPOYHOM CermeHTe A0 2-4%, a bonee aanbHUe CTaBku He MPEBbILLAKT
6.0%.

WHBecTUumm: hOKYC Ha MMKBUAHOCTb

3HaunTenbHble OTBMEYEHWs pybneBoit NUKBMOHOCTM HA ynnaTy HanoroB M HOBble
pasMeLLeHNs CBEMM K MUHMMYMY aKTMBHOCTb pbiHKa pybresoro gonra. Tem He MeHee,
ynnata ksaptansHoro HAC v HAMW Ha npownoi Hefene npowna Gonee pagyxHo, Yem
oxupanu uHeectopbl. Ctaskn MBK nuwb kpaTkoBpeMeHHO npeBbiwani oTMeTky B 5%, a
Cpe/Hsist CTaBka No OAHOAHEBHBIM KPeAMTaM 3a Hefenio CocTaBuna okono 4%.

HeraTuBHbIi  CLEHapuil  [JEHEXHOrO pblHKAa B KOHUE Mecsua,  OnucbiBaeMbli
npeactasutensmu Lib paHee, npuHsan 6onee msrkue dopmbl Ans y4acTHUKOB pbiHKa. Tem
He MeHee, OXMAaTb OT pbiHka BbICTPOTO BOCCTAHOBMNEHWS BBUAY HECOBLIBLUMXCS Yrpo3 He
crout. B yetBepr nepsbit 3amnpen LB A. YniokaeB BHOBb ykasan Ha HeofXxoauMocTb
MOBbILLEHNS CTaBOK. OTO 3HAYMT, YTO BombLMHCTBO OP3 1 KOPOTKMX BbINYCKOB NEPBOTO
YPOBHSl, MMEIOWNX HauMeHbNA cnpda Hag crtaskon PEMO LB, okaxytcs MeHee
npuBneKkaTenbHbIMU ANS MHBECTOPOB. B CpeaHecpoYHOi NepenekTuee Mbl OXMAAeM, YTo
umenHo LIb ByneT genats "norogy” Ha pbiHke pybnesoro gonra.

MepeoueHka obnuraumii KpynHIMM WUrpokamu, kotopasi Obina CBOWCTBEHHA PbIHKY B
nocreaH1e HeCKONbKO MECSALEB, B KOHLE anpens mMaroBeposiTHa. KoTupoBku Hamboree
NKBMAHBIX ByMar 3a TekyLmit MecsL, 60 CoXpaHWnKM LIEHOBbIE YPOBHM, NGO NoapoCHM B
npegenax 20-30 6.n.

28 anpens 2008 r.

Crp.2/39



WK "Anemap"Y2ExeaHeBHbIit GlonneTeHb MHBECTOPA

Pybnesble obnurayuu. Mepabii "awenoH".
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Pybnesble obnurayuu. MyHuumnanbHble 1 CybdenepanbHble Bbimycky.

10.00
VBarosckas o6n.
ors ® ¢ Bonrorpaackas 06n. 253 ® Yamyptvs 2
' @YAmypTUa 1
Kanyxckas obn, 2
9.50 Bonrorpapckas o6n. 261 @HoruHck 2 y.
MenseHckas obn.
9.25 ° °
Yta 5
Ti y 6n. 3
BepcKkas oon.
9.00 P ° ® Yysawms 6 o . s
Caxa (kyTus) 6 ; leHMHrpazickas obn.
Marapa+ o Benoropopackas o6n. 3
hare BopoHexckasi 067, 2 L4 PR . ® benoroponckasgfn. dh ) 7
8.75 ° ® Ko Uysawus 5 b Komwn 8
° HoBocu6upck 4 "OM1 o
® ®
8%1% AGp! Apy 6
8.50 ® Mﬁﬁ&%ﬁ%g ol 86, 314 Fpocnasckas 06n b%gaﬁm %
: ° . rEEB)J xasi 061, 3 ® Camapckas 06 Komm 7
ApocnasckémrBroonckas @n. 2 Kasahs 3
, VikpyTckas obn. 312
8.25 ° Tynbckast osnkapenwa »
Tambotyeausdn s @
auo m@pocnaaoma obn. 4 axa .TOMCKa“ obn. 4 °
8.00 Hos%cm6mpcxan o6n. E‘é\éﬁ )[()Tg‘éTaH 5 L4 CaMﬂRCKaﬂ o6, 2CaMapcxaﬂ obn. 3
0CKOBCKasi 061. 6
° [ ]
7.5 Xabapagox 6 @ Mockosckas 061 5
° anHCKMﬁLQNQ(aﬂ &n.3 o Bonrorpan 2
7.50 Yopa 4
[ ]
Caxa 3
7.25 °
7.00 Kpacrosipck 5 @ Mockosckast obn. 4
[ ]
6.75
® AHAO
6.50
[ ]
KpacHosipckuit kpait 3
6.25
6.00
5.75
5.50
525 Mod. Duration
5.00
) ‘ 003 ‘ Mocksa ‘ ‘
0 1 2 3 4 5 6

28 anpens 2008 . Crp. 4139



WK "Anemap"Y2ExeaHeBHbIit GlonneTeHb MHBECTOPA

Pybnesble obnurayuu. baHkn 1 dmHaHChI.
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Pybnesble obnurayui. TonnmBo 1 aHepreTuka.
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Pybnesble obnurayuu. MpoMbILLNeHHOCTb.

S
® olMoropoCrpovren2
® YHVKYM
15D oo
S o
°
7 OHeprocbep. pecypebl
@ ATonpubop Huoggym 2
o e cHxs
® POCCKAT
3D
KM3 ®uHaHe
® °
B & QMO RIp0ron Gnanc @ MOTOPOCTPOMTEM 1 Toyghion 2
BonrabypMalu
CatypH HMO 2
125 T @
@ [leHonnakc oBMY
12 © MepwowaHM32 M2
® ® Mapuiickit HN3 1
115 """" ‘BarUHMa]_u'l""'""'""'""'""'"""""""""""""""""."CaﬂaBaTCTeKﬂ(IQ"
.OSHA Bocroki eM.elﬁpoMT akTop 2
- e e . Mary- Uetg PO PaKTOp 2.
KpuorenMatu 2. Hodc 2 VckutumuemenT 2
105 —--mm o comon
° o YpanearoH3asop 2 yxoro
KpMoreHIkFM an [ ]
10 , T3 TR @&
CuBUpCk YRMAHT, o OCarypHHERlaw 2
95 - ® oM bl Ulpm}amn 3aa ,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,
M 2 e ETK ogs

o - Mpommpaktopl .. . ® AwioBasd ® Cubyp

Mod. Duration

28 anpens 2008 .

Ctp. 7/39



WK "Anemap'Y2ExeaHeBHbIl 6ionneTeHb MHBECTOPA

Py6nesble obnurauun. Toproens.
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Pybnesble obnurayuu. Metannyprus.
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Py6nesble obnuraumy. TenekoMMyHUKaLmMu, Meana, TPaHCTopT.
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Py6nesble obnurauuu. Jlerkasi v nuLeBas IPOMBILLNEHHOCT .
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Pybnesble obnurayuu. flec 1 cenbckoe X03sMCTBO.
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Pybnesble obnurayuu. CTponTensCTBoO.
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Security Name (Ej;e’;hl/lz;) Co(t;/gon Next coupon Put Maturity Ask Bid 1dnc:tng 5d chng net 1ngTng YTM / YTP Mod. Dur. Sgéid
003

003 25057 40,817 740 23/07/2008 - 20/01/2010 102.44 102.36 -0.04 0.10 -0.15 6.06 / - 155

003 25058 40,655 6.30  30/04/2008 - 30/04/2008 100.02 100.02 0.02 -0.08 341 /- 0.01

003 25059 40,821 6.10  23/07/2008 - 19/01/2011 99.92 99.85 - - - 6.29 / - 2.38 -
003 25060 40,734 580  30/04/2008 - 29/04/2009 99.98 99.97 - 0.04 0.06 595 / - 0.91

003 25061 42,513 580  07/05/2008 - 05/05/2010 99.73 99.53 0.00 0.11 - 6.13 / - 177

003 26198 42,117 6.00  03/11/2008 - 02/11/2012 98.25 96.88 - -0.74 0.74 6.63 / - 3.74 -
003 26199 39,991 6.10  16/07/2008 - 11/07/2012 99.26 99.01 0.00 -0.04 - 6.49 / - 351 -
003 27026 16,000 6.00  11/06/2008 - 11/03/2009 100.20 99.90 - 0.14 - 6.07 / - 0.80 -
003 46001 60,000 10.00  11/06/2008 - 10/09/2008 101.82 101.82 - -0.28 5.09 /- 0.35

003 46002 62,000 900  13/08/2008 - 08/08/2012 107.45 106.00 - - 6.61 / - 291 -
003 46003 37,298 10.00  16/07/2008 - 14/07/2010 106.55 106.00 - - 7.00 / - 1.49 -
003 46012 40,000 121 01/10/2008 - 05/09/2029 69.86 69.86 0.04 0.86 0.57 715 / - 13.47

003 46014 58,290 9.00  10/09/2008 - 29/08/2018 105.75 105.51 0.93 -0.37 6.81 /- 4.60

003 46017 79,995 800  14/05/2008 - 03/08/2016 104.20 103.72 -0.14 - 6.54 / - 5.55 -
003 46018 128,855 900  11/06/2008 - 24/11/2021 106.40 106.26 -0.07 0.33 6.87 /- 761

003 46020 101,587 6.90  13/08/2008 - 06/02/2036 97.98 97.76 - -0.11 -0.38 720 /- 11.45 -
003 46021 79,677 750  20/08/2008 - 08/08/2018 96.74 96.74 -0.01 051 0.10 672 / - 6.70

Mockea

Mocksa 29 5,000 1000  05/06/2008 - 05/06/2008 100.70 100.70 -0.10 -0.10 -0.10 347 /- 0.10 -262
Mocksa 36 4,000 1000 16/06/2008 - 16/12/2008 100.00 100.00 -3.00 -3.03 10.21 / - 0.56 411
Mocksa 38 5,000 1000 26/06/2008 - 26/12/2010 108.50 108.50 -1.00 -0.55 657 /- 2.20 26
Mocksa 39 5,000 1000 21/07/2008 - 21/07/2014 106.70 106.40 055 0.05 6.62 /- 463 24
Mockga 41 3,378 1000 30/07/2008 - 30/07/2010 102.98 102.98 0.00 -0.02 -2.13 6.90 / - 192 62
Mocksa 43 5,000 1000 17/05/2008 - 17/05/2008 101.00 101.00 0.00 0.00 0.00 -8.58 / - 0.06 -1453
Mocksa 44 20,000 10.00  24/06/2008 - 24/06/2015 104.80 104.40 0.50 -0.02 6.98 / - 5.09 55
Mocksa 47 10,000 10.00  28/07/2008 - 28/04/2009 102.10 102.10 0.00 0.00 -0.88 6.48 / - 091 46
MyHuyunanbHble u cyb6gedepanbHble

AcTpaxaHb 500 950  11/09/2008 - 17/12/2009 102.50 102.50 0.00 1.03 1.03 8.00 / - 1.42 179
BawkopTocTaH 5 1,000 802  07/05/2008 - 04/11/2009 100.30 100.30 0.00 0.10 7.96 / - 131 177
Benoropogckas 0. 2 320 1350  29/04/2008 - 29/04/2008 100.20 100.20 0.00 0.00 050  -42.80 /- 0.01

Benoropogckasi o6n. 3 2,000 838  15/05/2008 - 10/11/2010 99.60 99.60 - -0.05 0.69 8.83 /- 2.09 -
Benoropoackas o6n. 4 1,020 788 23/07/2008 - 19/10/2011 98.00 98.00 - 0.90 -0.60 8.83 /- 2.82 233
Bonrorpag 1 450 920  17/07/2008 - 17/07/2008 99.80 99.80 0.00 0.00 0.73 1051 / - 0.20 448
Bonrorpag 2 600 965  20/06/2008 - 21/12/2009 102.85 102.85 1.85 1.85 7.60 / - 1.43 140
Bonrorpagckas o6n. 253 550 810  21/05/2008 - 19/05/2010 97.94 96.70 -0.08 -0.08 -0.08 979 / - 171 341
Bonrorpagckas o6 261 700 11.00  19/06/2008 - 17/06/2010 100.50 100.50 0.00 0.00 0.00 937 / - 053 -
Bonrorpagckas o6n. 351 600 10.99 - - 11/06/2009 101.00 100.31 -0.35 0.31 0.35 - - - -
BopoHexckas 0611. 2 500 1200  17/06/2008 - 18/06/2009 103.99 103.00 -0.01 -0.41 -0.41 8.88 / - 0.98 274
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Security Name (Ej;e’;hl/lz;) Co(t;/gon Next coupon Put Maturity Ask Bid 1dnc:tng 5d chng net 1ngTng YTM [ YTP Mod. Dur. Sgéid
MyHuyunanbHble u cyb6gpedepanbHble

BopoHexckas 0611. 3 500 1025  30/06/2008 - 27/06/2011 102.50 100.00 -1.75 -1.75 0.25 10.01 / - 2.20 346
Wsanosckas 06n. 1,000 900  13/05/2008 - 09/11/2010 98.30 98.30 0.00 0.80 0.30 9.82 /- 158 379
WkpyTckas obn. 312 900 750 23/10/2008 - 23/10/2008 100.10 99.30 - -0.10 -0.20 8.30 / - 0.45 232
WpkyTckas 06n. 311 1,500 900  19/06/2008 - 17/12/2009 100.25 99.70 - -0.28 -0.22 8.60 / - 0.79 260
WpkyTckas 06n. 313 3,000 7.75  23/07/2008 - 24/11/2010 98.30 97.70 0.13 0.13 -0.25 8.93 /- 1.20 -229
WpkyTckas obn. 314 1,200 825  21/05/2008 - 26/05/2010 99.30 98.90 - 0.15 0.10 857 /- 0.90

Kasatb 3 2,300 932 28/05/2008 - 29/08/2009 99.76 99.76 - 0.01 1.02 8.44 | - 1.17 228
Kanyxckas 06n. 2 1,300 860  02/06/2008 - 29/08/2011 98.50 97.60 0.05 0.05 0.85 9.46 / - 2.23 317
Kapenus 500 815  09/06/2008 - 02/06/2010 99.50 99.50 0.88 0.88 -0.38 8.22 /- 1.45 9%
Kuposckas 06m. 1 400 839  23/06/2008 - 22/12/2008 100.20 99.65 0.12 0.12 0.12 8.50 / - 0.57 212
Kuposckas 06, 2 600 845  26/06/2008 - 24/09/2009 99.25 99.25 0.00 0.01 0.25 933 /- 0.82 346
Knuckuit p-H 2 300 9.75  15/05/2008 - 13/11/2008 101.20 101.20 0.00 0.00 0.00 759 /- 0.49 162
Komm 6 700 1250  14/10/2008 - 14/10/2010 108.60 103.56 0.08 2,19 0.08 871 /- 2.06 235
Komm 7 1,000 1000 23/05/2008 - 22/11/2013 101.60 101.60 0.60 2.60 8.45 / - 3.70 203
Komm 8 1,000 9.00  04/09/2008 - 03/12/2015 92.00 92.00 - 047 -4.25 8.68 / - 4.93

KpacHospck 5 1,000 750  18/10/2008 - 18/10/2008 100.35 100.35 0.65 0.44 6.84 / - 0.44 95
KpacHospckwi kpait 3 3,000 6.00  01/10/2008 - 01/10/2008 100.00 99.75 - -0.13 0.82 6.39 /- 0.40 48
KypraHckas 06n. 500 925  16/06/2008 - 17/12/2009 99.30 98.60 -0.05 -0.05 -0.05 10.33 / - 1.38 401
TNeHuHrpagckas o6n. 2 800 1401 11/06/2008 - 08/12/2010 112.90 112.90 0.00 -0.15 0.30 8.58 / - 2.03 221
TNexmHrpagckas o6n. 3 1,300 1250  13/06/2008 - 05/12/2014 116.00 116.00 - -1.73 0.00 9.03 /- 4.29 255
TNunevas obn. 4 1,500 795 22/07/2008 - 19/07/2011 99.00 99.00 0.70 0.60 0.30 8.48 / - 1.96 224
MaragaH 450 11.00  16/06/2008 - 15/09/2008 100.90 100.90 0.00 -0.05 0.10 8.85 / - 0.35 289
Mapuit 3n 500 825  22/05/2008 - 23/05/2009 98.20 97.60 0.10 0.10 -0.08 10.75 / - 0.92 455
Mockosckasi 061, 4 9,600 1100 22/07/2008 - 21/04/2009 103.98 103.98 0.02 -0.31 6.94 / - 0.88 91
Mockosckasi 0611. 5 12,000 10.00  30/09/2008 - 30/03/2010 104.20 104.20 -0.40 -0.10 775 / - 1.66 148
Mockosckasi 0611. 6 12,000 900  21/10/2008 - 19/04/2011 103.25 103.25 0.05 0.50 791 /- 2.48 152
Mockosckasi 0611. 7 16,000 800  22/10/2008 - 16/04/2014 99.30 99.30 - 0.20 -0.45 832 /- 4.48 189
Hwxeropoackas 06m. 2 2,500 999  02/11/2008 - 02/11/2008 100.75 100.75 0.00 -0.15 -0.16 8.34 / - 0.46 236
Hueropoackas 06n. 3 2,000 845  23/10/2008 - 20/10/2011 99.20 99.20 - 0.09 1.09 8.48 / - 2.18 226
Hosocu6upck 3 1,000 1200  13/07/2008 - 14/07/2009 104.02 104.02 -0.48 0.10 859 /- 1.04 245
Hosocubupck 4 1,500 860  24/06/2008 - 24/06/2010 99.99 99.99 0.00 0.04 147 873 / - 1.82 239
Hosocu6upckas 06m. 3 2,500 800  17/06/2008 - 15/12/2009 100.05 100.05 - -0.04 0.25 7.89 /- 0.79 186
Horutck 2 500 1025  22/08/2008 - 21/08/2009 101.20 101.20 0.20 0.20 375 9.45 / - 1.14 325
OpexoBo-3yeBo 160 1150 20/06/2008 - 20/06/2008 98.62 98.62 0.10 0.10 -1.18 23.03 / - 0.12 1607
MeH3eHckas o6 800 945  13/07/2008 - 13/10/2009 100.65 100.65 0.00 0.00 0.00 9.24 | - 0.85 292
Camapckas 0671, 2 2,000 6.82  12/06/2008 - 09/09/2010 97.85 97.85 0.00 -0.05 1.25 8.05 / - 2.02 172
Camapckas 0671. 3 4,500 760  15/05/2008 - 11/08/2011 99.20 99.20 0.00 0.31 1.05 8.11 /- 2.68 167
Camapckas 06m. 4 5,000 6.98  25/06/2008 - 20/06/2012 95.70 95.70 0.00 0.00 -0.31 8.47 / - 3.32 193
Caxa (Fkytns) 3 560 1200  17/06/2008 - 17/06/2008 100.73 100.60 -0.18 -0.43 722 /- 0.13 133
Caxa (Slkytusi) 6 2,000 1000 15/05/2008 - 13/05/2010 102.40 102.40 0.06 0.30 8.99 /- 1.23 223
Caxa (Fkytnsi) 7 2,500 795 17/07/2008 - 11/04/2013 98.90 96.80 - -0.15 2.65 8.76 / - 3.15 240
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Security Name (Ej;e’;hl/lz;) Co(t;/gon Next coupon Put Maturity Ask Bid 1dnc:tng 5d chng net 1ngTng YTM [ YTP Mod. Dur. Sgéid
MyHuyunanbHble u cyb6gpedepanbHble

TamBoBckas o6n. 400 800  27/06/2008 - 27/09/2008 100.00 100.00 0.00 0.00 0.00 8.23 / - 0.38 229
Taepckas 06m. 3 800 795  31/05/2008 - 30/11/2008 99.50 99.50 -0.15 0.00 -0.45 9.11 /- 0.53

Tomckas 06n. 3 900 700 09/05/2008 - 09/11/2009 98.30 98.15 - -0.22 0.42 775 1 - 0.91 290
Tomckas 061. 4 1,001 700  26/06/2008 - 26/12/2011 97.25 96.77 -0.17 -0.17 121 8.11 /- 1.84 237
Tynbckas 0. 1,500 850  26/06/2008 - 28/06/2009 101.20 99.70 - -0.05 0.75 833 /- 1.04 221
Yamyptus 1 1,000 820  27/06/2008 - 27/12/2008 99.38 99.00 -0.21 -0.04 -1.31 967 /- 0.59 360
Yamyptus 2 1,500 840  17/07/2008 - 15/07/2012 96.00 96.00 0.00 -0.69 -0.50 9.80 / - 3.22 322
Yepa 4 500 1003 03/06/2008 - 03/06/2008 100.25 100.25 0.00 0.00 -0.05 742 /- 0.09 152
Ypa 5 500 840  20/06/2008 - 18/12/2009 99.00 99.00 - -0.30 0.00 9.27 / - 1.39 300
Xabaposck 6 1,000 750 24/05/2008 - 24/11/2009 99.50 99.50 - -0.49 0.75 767 /- 1.01 199
XMAO 5 3,000 1200 27/05/2008 - 27/05/2008 100.70 100.70 0.00 0.00 -0.30 3.06 / - 0.08 -
Yysawumst 4 750 1233 25/09/2008 - 27/03/2009 103.70 103.70 0.00 -0.22 0.15 8.18 / - 0.82 213
Yysawms 5 1,000 785  05/06/2008 - 05/06/2011 98.95 97.10 - -0.28 2.03 8.77 | - 252 233
Yysawumst 6 1,000 799 22/07/2008 - 17/04/2012 96.00 96.00 - 2.60 2.22 9.04 /- 3.16 246
AHAO 1,800 1000  03/08/2008 - 03/08/2008 100.90 100.90 0.40 -0.10 6.56 / - 0.25 69
fpocnasnb 400 900  17/06/2008 - 17/12/2009 99.00 98.05 0.51 051 -0.36 1042 / - 0.96 255
fApocnasckas o6n. 4 1,000 1050  25/05/2008 - 26/05/2009 102.15 102.15 -0.03 0.63 8.06 / - 0.93 197
SApocnasckast 06n. 5 500 750 30/06/2008 - 30/12/2008 99.70 99.30 - 0.05 0.34 8.42 /- 0.61 240
SApocnasckast o6n. 6 2,000 750 21/10/2008 - 19/04/2011 96.65 96.65 - -0.64 0.79 8.49 / - 2.14 242
fApocnasckas o6n. 7 3,500 800  01/07/2008 - 30/03/2010 98.20 98.20 - 0.60 1.20 8.66 / - 1.49 255
Tonnueo u aHepezemuka

AnbsiHe HK 3,000 892  17/09/2008 16/09/2009 14/09/2011 96.50 96.50 0.00 0.39 0.50 5.03 / 12.06 118 572
ACTI3K 1,500 1200  02/07/2008 01/10/2008 31/03/2010 99.98 99.25 121 2.62 4.62 2.96 / 13.56 037 733
BawwkvpaHepro 3 1,500 830  22/06/2008 19/03/2009 09/03/2011 99.35 99.10 - -0.08 0.03 2.97 1 9.54 0.79 332
lasnpom Ad 5,000 822  13/08/2008 - 10/02/2010 102.37 102.37 0.13 0.54 6.90 / - 157 69
la3npom A6 5,000 6.95  07/08/2008 - 06/08/2009 100.50 100.50 -0.30 0.30 6.63 / - 115 54
lasnpom A7 5,000 6.79  01/05/2008 - 29/10/2009 100.35 100.35 0.00 0.20 0.70 6.65 / - 1.32 51
l'asnpom A8 5,000 700  01/05/2008 - 27/10/2011 99.99 99.99 0.00 0.00 129 712 /- 2.86 69
lasnpom A9 5,000 723 20/08/2008 - 12/02/2014 99.99 99.99 - -0.01 1.49 7.36 / - 4.45 97
TuapoOrk 5,000 810  02/07/2008 - 29/06/2011 100.19 99.65 - -0.08 137 8.29 / - 258 -
rT-T3L 4 2,000 1071 03/09/2008 - 02/09/2009 99.02 99.02 - 0.02 125 11.82 /- 114 550
EQCK 1,000 8.74  09/10/2008 08/04/2010 05/04/2012 99.00 97.00 3.00 3.00 0.48 5.16 / 10.14 1.66 377
Ky6anbarepro 3,000 785  23/07/2008 - 21/07/2010 99.97 99.97 0.00 0.00 0.00 8.01 / 8.01 1.30 178
Kyit6biuesasot 2 2,000 880  05/09/2008 - 04/03/2011 98.40 97.50 - -0.30 0.45 9.86 / - 2.32 341
TNewarepro 2 3,000 854  01/08/2008 - 27/01/2012 97.50 97.50 - 1.00 3.00 956 / - 2.94 299
TNewarepro 3 3,000 802  22/10/2008 - 18/04/2012 93.65 93.00 0.33 -0.52 0.23 10.35 / - 3.14 372
nyKown 2 6,000 725 20/05/2008 - 17/11/2009 100.40 100.40 -0.10 0.29 7.09 / 7.09 1.36 93
nyKown 3 8,000 710 12/06/2008 - 08/12/2011 100.00 100.00 0.16 1.65 722 /- 2.95 76
nyKown 4 6,000 740 12/06/2008 - 05/12/2013 100.00 100.00 -0.20 131 753 /- 4.25 114
MocaHepro 1 5,000 754 16/09/2008 15/09/2009 13/09/2011 100.00 100.00 0.20 1.25 7.22 1 7.67 1.24 155
MocaHepro 2 5,000 765  28/08/2008 23/02/2012 18/02/2016 98.12 98.12 - 0.32 135 4.40 | 8.40 3.08 187
MO3CK 6,000 805  09/09/2008 - 06/09/2011 99.30 99.30 - 0.20 0.90 8.46 / - 2.75 199
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Security Name (Ej;e’;hl/lz;) Co(t;/gon Next coupon Put Maturity Ask Bid 1dnc:tng 5d chng net 1ngTng YTM [ YTP Mod. Dur. Sgéid
Tonnueo u sHepezemuka

orK 2 5,000 7.70  03/07/2008 - 07/07/2010 97.05 97.05 0.00 -0.13 -0.44 9.42 /- 1.84 304
orK 5 5,000 750 02/10/2008 01/10/2009 29/09/2011 99.45 99.05 - 0.21 117 350 /822 127 206
orK 6 5,000 755 23/10/2008 22/04/2010 19/04/2012 98.24 98.24 0.42 0.24 -0.06 4.46 1872 173 240
MepmaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 98.49 98.49 0.00 0.00 0.00 4.82 19.16 173 282
PyccHedTs 7,000 925  13/06/2008 12/12/2008 10/12/2010 93.02 93.02 - 0.02 242 5.27 1 22.89 0.49 1591
CanasarHechreOprCutHes 3,000 10.00  13/05/2008 - 10/11/2009 101.90 101.50 -0.29 0.01 0.52 8.98 / 8.98 1.29 276
CaxaTpaHHegprelas 1,500 1190 04/06/2008 04/06/2008 02/12/2009 100.05 100.00 - 0.09 0.12 0.74 / 11.70 0.09 559
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 98.45 98.45 0.00 -0.29 0.62 3.1/ 9.00 1.30 278
K1 4,000 7.75  16/09/2008 16/03/2010 11/03/2014 97.99 97.99 0.00 -0.06 0.07 3.03 /912 1.62 282
TrK 4 5,000 760 05/06/2008 04/06/2009 31/05/2012 98.10 98.10 0.00 -1.40 0.15 2.63 / 9.67 0.95 352
K6 2,000 1000  27/05/2008 2410212009 21/02/2012 100.00 100.00 -0.60 -0.30 -0.46 2.26 1 10.37 0.72 425
K8 3,500 800  15/05/2008 03/06/2008 10/05/2012 99.77 99.77 -0.12 -0.03 0.17 221 /10.68 0.09 462
TrK 10 3,000 760 19/06/2008 - 17/06/2010 100.00 98.10 0.95 1.05 0.33 4.67 | 4.67 1.90 -154
TioMeHb3Hepro 2 2,700 770 02/10/2008 01/04/2010 29/03/2012 97.60 95.01 -0.71 -0.20 0.79 5.08 / 10.09 1.66 373
Yensbaepro 600 840  15/05/2008 - 13/05/2010 99.96 99.96 0.00 0.00 -0.07 021 /021 1.96 330
3HeprocTpoit 1,500 950  23/05/2008 21/11/2008 20/05/2011 98.95 98.01 0.08 -0.42 0.68 234 /1271 0.49 651
OHeproLeHTp 3,000 930  10/07/2008 09/01/2009 11/07/2010 98.93 98.93 0.00 -1.09 1.93 5.80 / 11.18 0.61 504
SlkyTcKaepro 2 1,200 859  11/09/2008 12/03/2009 09/03/2012 99.20 99.20 0.20 2.19 219 223 19.77 0.78 367
OCKESC 2 7,000 825  24/06/2008 - 22/06/2010 101.50 101.50 -0.15 0.25 761 /- 1.82 132
®CKESC 3 7,000 710 13/06/2008 - 12/12/2008 100.15 100.15 0.04 0.04 6.95 / - 0.57 99
OCKEJC 4 6,000 730 09/10/2008 - 06/10/2011 99.30 99.30 - 0.25 0.60 767 /- 2.87 123
OCK EQC 5 5,000 720 03/06/2008 - 01/12/2009 99.80 99.80 - 0.05 0.22 7.46 / - 1.39 128
Memannypaus

Amypmetann 1 1,500 9.80  28/08/2008 - 26/02/2009 100.50 98.27 - 0.48 0.39 10.84 / - 0.74 467
Amypmertarin 2 2,000 9.15  29/08/2008 26/02/2010 96.10 95.00 - -1.44 -1.25 12.26 / - 152 580
BenoH 1 1,500 9.10  04/06/2008 - 03/06/2009 99.52 99.52 0.00 0.92 0.72 9.78 / - 0.94 362
BenoH 2 2,000 925  28/08/2008 27/08/2009 23/02/2012 99.10 99.10 0.00 0.00 -0.80 3.65 /10.22 115 399
3onoto Cenuraapa 1 500 1300  25/06/2008 25/06/2008 21/12/2011 99.20 99.20 0.00 0.20 -0.05 0.80 / 18.73 0.13 1217
3onoto Cenuraapa 2 300 - 01/07/2008 30/06/2009 28/06/2011 100.00 99.01 - -0.55 051 0.16 /0.42 317 -551
Kokc 1 3,000 895  17/07/2008 - 16/07/2009 99.40 98.85 - 0.03 0.75 9.94 /- 1.05 374
Kokc 2 5,000 870  18/09/2008 18/03/2010 15/03/2012 97.50 97.50 0.00 0.20 0.87 5.23 / 10.44 1.60 407
Marteant 1 1,500 825  19/06/2008 - 18/12/2008 98.75 98.75 - 0.20 0.45 10.55 / 10.55 0.56 444
Marteant 2 5,000 820  26/09/2008 - 23/03/2012 95.00 95.00 0.00 0.00 -1.00 10.01 / - 3.07 340
MAWP Wesct 3 2,000 1115 01/10/2008 - 01/04/2009 99.50 95.01 -1.94 -1.43 -1.91 1491 / - 0.66 922
Makeu pynn 3,000 10.00  11/09/2008 - 12/03/2009 93.11 93.11 - 0.11 -5.89 19.78 /19.78 071 1301
Mer3aBog um. Ceposa 2,000 8.75  29/08/2008 - 2710212009 97.62 97.62 0.00 -1.33 122 1214 /- 0.73 591
Meven 2 5,000 840  18/06/2008 16/06/2010 12/06/2013 100.00 100.00 0.15 1.05 3.72 1 857 1.79 224
HuxHe-Tenckoe 1 550 - 19/06/2008 - 18/06/2009 99.00 99.00 - 1.00 -0.02 0.89 /0.89 113 -507
HuxHe-TNewckoe 2 400 11.75  08/07/2008 - 08/07/2008 100.15 99.95 0.25 0.55 0.50 11.60 / 11.60 0.18 548
HOK 400 1230 25/09/2008 25/09/2008 22/09/2011 100.20 100.20 0.00 0.01 0.70 146 / 12.07 0.37 593
HCMM3 1,000 100 19/05/2008 - 19/05/2008 99.49 90.05 -4.72 351 351  155.86 / 155.86  [0.05 11421
OMK 3,000 920  12/06/2008 - 12/06/2008 100.50 100.10 0.22 0.10 6.70 / - 0.12 82
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Memannypeaus

PMK dwHarc 3,000 8.75  07/10/2008 - 06/04/2010 95.15 95.15 0.00 -0.10 0.15 11.94 / - 1.62 548
PycAn 3 6,000 720 21/09/2008 - 21/09/2008 99.68 99.68 - 0.08 0.08 8.16 / - 0.37 222
CBoGoaHbiit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 100.55 99.50 0.22 0.22 0.22 2.24 11181 0.50 567
TMK 2 5,000 960  19/08/2008 16/02/2010 15/02/2011 101.35 101.35 0.00 0.32 0.99 591 /8.95 1.54 267
Y13 3,000 950  18/06/2008 18/06/2008 16/06/2010 100.35 100.18 0.07 0.08 -0.24 0.50 / 7.57 0.13 163
lpoMbiwneHHOCMb

AsToBas3 5,000 770 24/06/2008 - 22/06/2010 99.90 99.90 0.00 0.00 0.00 7.89 /7.89 1.83 159
AsToBas4 5,000 780  27/05/2008 26/05/2009 20/05/2014 99.00 99.00 0.00 -0.70 -0.70 1.62 /8.97 0.94 286
AsTonpu6op 500 1320 30/04/2008 - 29/04/2009 99.49 99.49 0.00 0.00 1.49 14.23 | 14.23 0.80 785
ApHect 600 - 22/10/2008 - 29/04/2009 99.92 99.92 0.00 0.00 0.00 0.08 /0.08 1.00 -584
BaroxMauw 1 300 1350 19/06/2008 - 19/06/2008 100.30 100.30 0.10 0.30 11.36 / 11.36 0.13 526
BaronMau 2 1,000 1100 18/06/2008 - 15/12/2010 99.98 99.85 - 0.61 137 062 /- 2.49 -560
BKM 1,000 9.75  04/06/2008 - 04/06/2008 100.04 100.04 0.05 0.69 9.38 /9.38 0.09 337
BMY 1,500 1100 24/06/2008 23/12/2008 22/12/2009 99.50 99.50 0.00 0.25 0.05 483 /1211 0.56 593
BonrabypMauu 600 1400  08/10/2008 - 08/10/2008 100.59 100.59 1.09 0.69 12.95 / 12.95 0.40 675
BocTokuemeHT 800 1100 22/05/2008 - 19/11/2009 100.05 100.05 -0.11 -0.11 -0.11 11.25 / 11.25 127 492
rA3 5,000 930 12/08/2008 10/02/2009 08/02/2011 99.92 99.92 - -0.01 0.02 2.75 1 959 0.70 351
TuapoMawCepaic 1,000 9.90  27/05/2008 - 24/11/2009 100.00 99.91 - 0.01 0.30 053 /053 1.50 447
I'C Cyxoro 5,000 785  25/09/2008 24/09/2009 26/03/2017 98.00 96.50 -1.65 -1.25 -0.95 1.66 /10.23 123 399
Hoporobyx 900 8.60  11/06/2008 - 11/06/2008 100.25 100.25 0.00 0.00 -0.22 6.48 / 6.48 0.11 57
ENK 1,000 9.35  02/10/2008 - 02/10/2008 100.10 100.10 0.00 0.00 9.28 /9.28 0.39 327
WxMatw 2 1,000 1335  17/06/2008 - 17/06/2008 100.69 100.20 0.06 0.04 0.17 10.00 / 10.00 0.13 396
VkpyT 3 3,250 8.74  18/09/2008 - 16/09/2010 99.95 99.80 - -0.03 2.38 8.99 /- 2,01 261
VckutuMuemeHT 2 500 1250  07/05/2008 - 05/11/2008 101.00 101.00 0.00 0.25 0.70 10.92 / 10.92 0.45 482
Kamas 2 1,500 845  19/09/2008 19/09/2008 17/09/2010 100.15 100.00 -0.02 0.03 0.23 139 /838 0.37 241
Kuposckui 31 1,500 920  24/09/2008 24/09/2008 24/03/2010 99.95 99.35 -0.30 0.15 0.12 220 /1031 0.37 425
KM3 duHarc 2,000 950  12/06/2008 12/06/2008 10/06/2010 99.58 99.58 0.00 -0.14 0.08 0.76 / 13.22 0.11 702
KMo 1,000 930  16/09/2008 16/09/2008 16/03/2010 99.79 94.00 241 -2.41 -2.91 3.71 / 18.68 0.35 1209
KpvorenMau 1 500 9.75  08/07/2008 - 08/07/2008 100.13 99.80 0.05 0.06 047 10.28 / 10.28 0.18 423
KpvorenMau 2 1,000 1120 17/06/2008 17/06/2008 15/12/2009 100.20 99.90 0.07 0.14 0.25 0.92 /10.89 0.13 482
NIOMO 3 1,000 1250 10/09/2008 09/10/2008 05/09/2009 99.75 98.25 - 0.00 0.00 4.28 /13.02 0.40 72
Mapuiickuit HM3 1 800 1110 17/06/2008 - 16/12/2008 99.80 99.80 - 0.30 132 1171 /1171 055 555
Mapuiickuit HM3 2 1,500 1200  19/06/2008 19/06/2008 16/12/2010 100.20 99.90 - 0.13 0.17 0.64 /1172 0.13 560
MeTap GuHarc 500 1295  12/06/2008 12/06/2008 10/06/2010 98.54 98.54 - -0.46 -0.46 147 | 26.65 0.10 1932
Mur 1 1,000 7.85  04/06/2008 - 03/06/2009 99.50 95.01 226 -2.75 -0.25 10.82 / 10.82 0.96 461
Mur 2 3,000 1200  09/09/2008 08/09/2009 06/09/2011 100.95 100.30 -0.32 0.22 043 4.96 / 11.80 115 549
Morosun. 3asope! 1,500 9.40  24/07/2008 - 22/01/2009 99.99 99.99 0.00 0.09 0.30 9.60 /9.60 0.65 352
MortopoCrpouTens 1 800 1000 18/09/2008 - 19/03/2009 100.00 95.80 - 1.90 1.40 12.93 / 12.93 0.79 665
MortopoCrpouTens 2 1,000 1000 17/07/2008 15/01/2009 15/07/2010 97.00 96.00 -0.50 -0.25 -1.00 511 /1585 0.60 942
HB Pertan 1,000 9.90  11/06/2008 10/12/2008 09/12/2009 96.53 96.53 0.00 -0.17 -0.97 6.28 / 1658 051 1012
HukocXum 2 1,500 1125 15/05/2008 - 20/08/2009 97.50 97.50 - 050 0.30 14.03 / 14.03 1.06 760
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Security Name (Ej;e’;hl/lz;) Co(t;/gon Next coupon Put Maturity Ask Bid 1dnc:tng 5d chng net 1ngTng YTM [ YTP Mod. Dur. Sgéid
lpoMbliwneHHOCMb

Huron 2 2,200 1175 17/06/2008 17/06/2008 15/12/2009 98.75 98.75 0.00 -0.12 0.20 12.99 /17.98 0.12 1146
HKHX 4 1,500 9.99  29/09/2008 30/03/2009 26/03/2012 101.17 101.17 0.17 0.36 212 /881 0.82 274
Hadpue 2 1,000 1020 18/06/2008 18/06/2008 16/12/2009 99.95 99.95 0.00 0.45 0.35 0.91 / 10.65 0.13 458
O3HA 500 1050 10/06/2008 09/12/2008 08/12/2009 99.70 99.70 - 1.20 1.20 433 /11.28 053 514
OM3 4 900 - 28/08/2008 - 26/02/2009 90.00 86.00 -1.40 -1.40 -1.40 16.59 / 16.59 0.73 1008
OM35 1,500 880  02/09/2008 01/09/2009 30/08/2011 99.81 99.81 - -0.14 0.11 3.77 19.14 1.18 295
MeH3TsxMpomApmarypa 500 1250 14/05/2008 12/11/2008 11/11/2009 100.00 100.00 0.00 0.10 0.45 455 1 12.86 0.46 666
MeHoMmnaKe 1,500 1125 19/06/2008 19/06/2008 17/12/2009 99.89 99.89 0.00 0.24 0.52 1.06 /12.16 0.13 602
nv3 1,200 9.60  22/07/2008 - 21/07/2009 99.48 99.48 0.00 -0.07 -0.12 229 /229 1.18 -370
Mpomrpakrtop 1 1,500 920  03/07/2008 - 03/07/2008 100.00 100.00 0.19 0.05 9.27 1 9.27 0.17 326
MpompakTop 2 3,000 10.75  21/10/2008 20/10/2009 18/10/2011 100.09 100.09 0.11 -0.21 4.82 10.96 127 467
MpOTOH ®uHaHC 1,000 850  17/06/2008 16/12/2008 12/06/2012 97.50 97.50 -2.74 -2.74 -2.74 2.00 / 13.07 054 685
POCCKAT 1,200 1030 23/07/2008 21/01/2009 21/07/2010 98.15 97.71 0.43 0.43 0.08 453 /1373 0.63 745
PocrBepton 800 - 27/05/2008 - 26/05/2009 100.20 100.20 0.23 0.23 0.18 -0.19 /-0.19 1.08 -612
PbiGuHcKKabers 1,000 - 03/06/2008 - 28/02/2012 99.50 99.50 0.00 0.00 0.00 0.13 /013 3.83 -626
CanasarCrexso 2 1,200 1050  30/04/2008 - 28/10/2009 99.23 99.23 0.00 0.00 0.00 11.38 /11.38 1.22 505
CarypH HMO 2 2,000 1250  20/09/2008 21/03/2009 20/09/2011 100.30 100.30 0.00 0.10 0.30 3.37 1 12.47 0.77 619
CarypH HMO 3 3,500 8.75  07/06/2008 06/12/2008 06/06/2014 99.50 99.50 0.85 1.00 2.00 0.98 / 9.82 0.54 371
Cesepcrans Ao 1 1,500 800  24/07/2008 - 21/01/2010 101.00 95.00 -0.50 -0.70 -1.75 9.48 /9.48 151 319
Cesepcranb ABTo 2 3,000 770 23/07/2008 21/07/2010 17/07/2013 97.40 97.40 0.00 -0.05 1.40 4.08 /9.20 1.88 284
Ceskabenb 2 1,000 1.00 - - 28/11/2008 98.50 98.50 0.00 0.00 0.00 - - - -
CeskaBenb 3 1,500 1125  01/07/2008 - 27/03/2012 99.70 99.70 0.00 0.00 -0.10 11.84 /- 2.86 515
CuBHPCKUiA LieMeHT 800 9.70  12/06/2008 - 12/06/2008 100.00 100.00 0.90 0.01 9.75 /1 9.75 0.11 372
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 98.45 98.45 0.00 -0.29 0.62 3.11 /9.00 1.30 278
CHX3 1,000 1200 30/09/2008 - 29/09/2009 97.95 97.95 - 0.44 0.95 14.08 / 14.08 117 762
COK-ABToKOMN. 1,100 1200  #N/ANAp 24/04/2008 - - - #NIANA. [ #NJANA. |- -
TAV® 4,000 842 11/09/2008 11/09/2008 09/09/2010 99.40 99.40 0.00 0.10 0.15 161 /10.30 0.34 425
TB3 1,000 925 20/06/2008 20/06/2008 18/06/2010 99.90 99.90 0.00 0.00 0.28 0.68 / 10.04 0.13 400
TeH3op 500 1220 20/05/2008 - 17/11/2009 98.60 98.60 - 0.07 -0.95 1.39 / 1.39 1.45 3099
TepHa 1 500 - 17/06/2008 - 16/12/2008 98.90 98.90 -0.10 -0.10 -0.10 1.76 / 1.76 0.63 -410
TepHa 2 1,500 1200 09/05/2008 - 04/11/2011 98.52 98.52 - -0.33 -0.58 231 /231 3.08 -404
TexxoHukons 1 1,500 10.00  14/05/2008 - 11/11/2009 100.00 100.00 0.00 0.30 0.29 /0.29 1.46 397
TexHoHuKonb 2 3,000 9.70  11/09/2008 10/09/2009 07/03/2012 96.30 96.30 0.00 0.27 0.30 4.75 /1311 115 673
TpancMauw 2 4,000 860  14/08/2008 12/02/2009 10/02/2011 99.10 99.10 - -0.25 -0.40 2.88 / 10.01 0.70 391
YMMO 2 4,000 950  19/06/2008 19/06/2008 17/12/2009 100.10 99.90 0.10 -0.08 0.69 0.83 / 9.56 0.13 354
YHVKYM 1,000 1350 17/06/2008 16/12/2008 15/12/2009 99.00 99.00 - 0.00 0.09 6.14 / 15.70 0.52 930
Ypansaronsasos 1 2,000 940  30/09/2008 - 30/09/2008 101.00 99.86 0.38 0.33 0.62 8.49 / 8.49 0.40 251
Ypansaronsasos 2 3,000 1050 01/10/2008 01/04/2009 05/10/2010 100.31 100.31 0.15 0.26 401 /10.38 0.82 322
YpanXumMnact 500 1350  25/07/2008 25/07/2008 21/01/2011 99.98 99.98 0.00 0.00 0.00 122 /1429

Ypan3nekTpomesb 3,000 825  02/09/2008 02/03/2010 28/02/2012 97.99 97.99 - 0.39 0.49 4.78 1 9.68 158 336
AMAnbSIHC 2,000 10.00  11/07/2008 - 08/07/2011 99.20 99.20 - -0.02 -0.30 10.55 / 10.55 247 403
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Security Name (Ej;e’;hl/lz;) Co(t;/gon Next coupon Put Maturity Ask Bid 1dnc:tng 5d chng net 1ngTng YTM [ YTP Mod. Dur. Sgéid
lpoMbliwneHHOCMb

OHepromal 700 1150 27/05/2008 24/11/2009 22/11/2011 100.00 100.00 0.00 0.15 0.20 0.26 / 0.58 1.49 543
OHeprocGep. pecypehbi 128 17.00  22/07/2008 - 18/01/2011 99.94 99.94 0.00 4.39 -0.06 1481 / - 1.10 841
TenekoMMyHukayuu, Mmedua, mpaHcnopm

And 1,500 1400 18/06/2008 - 17/06/2009 101.33 101.33 0.33 0.50 1307 /13.07 0.92 673
AK Cu6ups 2,300 1070 22/07/2008 20/01/2009 17/07/2012 98.00 98.00 0.00 0.50 0.80 2.45 1 14.06 0.62 776
Axpren 200 1200  18/07/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 0.00 247 1 13.63 0.21 740
BonraTenexom 2 3,000 820  03/06/2008 02/12/2008 30/11/2010 108.00 99.95 - 3.82 4.23 0.35 / 1.49 0.61 -436
BonraTenexom 3 2,300 850  03/06/2008 - 30/11/2010 100.70 100.70 1.30 1.70 8.36 / - 137 192
BonraTenekom 4 3,000 799 10/06/2008 08/09/2009 03/09/2013 99.99 98.51 - -0.58 0.80 230 / 885 1.20 268
[anbcesiab 2 2,000 885  04/06/2008 02/06/2010 30/05/2012 101.80 99.40 - 0.60 -0.70 463 1871 1.76 238
[fanbcesiab 3 1,500 8.60  04/06/2008 - 03/06/2009 100.10 100.10 -0.20 -0.15 0.35 8.67 /- 0.59 252
ABTM 1,000 10.75  05/08/2008 03/02/2009 03/08/2010 98.50 98.50 0.00 0.31 155 452 /1321 0.66 695
WcTnaitH 2 3,000 1100  22/05/2008 - 22/05/2008 100.15 100.15 0.05 0.25 8.64 / 8.64 0.06 266
K Aeva GuHaxe 1,000 16.00  22/10/2008 23/10/2008 21/04/2010 100.15 100.15 0.00 0.10 0.50 751 1 16.26 0.42 985
MrTC 4 1,500 710 22/10/2008 - 22/04/2009 100.00 99.00 - -0.49 -1.36 7.78 1 7.78 0.90 173
MFTC5 1,500 710 27/05/2008 - 25/05/2010 100.02 100.02 0.07 0.10 0.26 / 0.26 1.04 -554
MeradoH 3 3,000 925  #N/ANAp 15/04/2008 - - - #NIANA. [ #NANA. |- -
MMK TpaHceurarc 650 1150 10/07/2008 - 10/07/2008 99.95 99.95 0.00 0.45 0.45 11.89 /11.89 0.18 576
PX0 3 4,000 833 04/06/2008 - 02/12/2009 102.50 102.10 0.20 -0.20 6.90 / - 1.39 73
PX0 5 10,000 6.67  24/07/2008 - 22/01/2009 100.28 100.05 0.11 0.17 6.52 / - 0.68 55
PX[ 6 10,000 7.35  14/05/2008 - 10/11/2010 100.41 100.41 - -0.14 0.91 730 /- 213 97
PXO 7 5,000 755 14/05/2008 - 07/11/2012 102.70 102.70 0.00 0.50 261 6.96 / - 3.56 54
CeBepo-3anagHbiit Tenexom 3 3,000 860  29/05/2008 - 2410212011 101.00 99.55 0.58 0.47 1.03 8.76 / 8.76 191 239
CeBepo-3anagHbiit Tenexom 4 2,000 810  12/06/2008 - 08/12/2011 98.51 98.51 0.00 0.01 0.46 8.86 / - 0.53 254
CubupbTenexom 5 3,000 920  #N/ANAp 25/04/2008 100.00 100.00 0.00 0.00 -0.15 #N/ANA. /-

CubupbTenekom 6 2,000 785  18/09/2008 18/09/2008 16/09/2010 100.50 100.50 0.63 0.65 0.90 1.09 / 6.61 0.37 70
CubupbTenexom 7 2,000 865  21/05/2008 - 20/05/2009 100.79 100.79 0.00 0.79 1.07 8.00 / - 0.93 192
Cmaprc 3 1,000 1410 30/09/2008 30/09/2008 29/09/2009 100.25 100.25 0.10 0.95 4.15 | 13.85 0.37 761
Tpancaspo 2,500 10.66  07/08/2008 - 05/02/2009 98.70 98.70 0.00 0.30 0.46 12.80 / 12.80 0.67 655
YPCU 5 2,000 919  #N/ANAp - 17/04/2008 - - - - - #NIANA. [ #NANA. |- -
YPCU 6 2,000 820  22/05/2008 20/11/2008 17/11/2011 100.15 99.75 -0.25 -0.30 0.12 1.35 / 8.45 0.50 245
YPCU 7 3,000 840  16/09/2008 17/03/2009 13/03/2012 100.10 100.10 0.00 0.25 0.60 1.95 / 843 0.80 238
Yetb-Tyra 600 9.90  15/05/2008 - 11/02/2010 98.50 98.50 - 0.00 -0.50 11.28 / - 1.47 488
LlewTp. Tenerpac 3 700 9.75  02/07/2008 - 01/04/2009 100.15 100.15 0.00 0.00 -0.07 9.92 /- 0.81 379
Llextprenexom 4 7,000 1380  20/08/2008 - 21/08/2009 106.40 106.40 0.00 0.21 8.71 /871 1.13 255
Llextprenexom 5 3,000 809  02/09/2008 02/09/2008 30/08/2011 100.00 100.00 0.00 -0.20 0.10 0.85 / 8.20 0.32 224
DVApIOHHOH 1,500 1250 13/05/2008 - 10/11/2009 94.77 94.77 - 0.56 1.27 15.76 / 15.76 0.92 1047
lOxTenekom 3 3,500 9.00  09/10/2008 - 10/10/2009 99.50 99.50 0.00 0.07 1.10 8.89 / 8.89 1.28 270
tOxTenekom 4 5,000 10.00  11/06/2008 - 09/12/2009 101.77 101.40 - 0.14 1.36 9.23 /- 0.13 252
lOxTenekom 5 2,000 755 04/06/2008 02/06/2010 30/05/2012 97.79 97.00 -0.23 1.09 159 481 19.13 1.76 279
t0t3itp 2 1,000 9.95  10/06/2008 - 10/03/2009 99.40 99.40 0.00 0.50 1.30 1111 /1111 0.75 494
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Security Name (Ej;e’;hl/lz;) Co(t;/gon Next coupon Put Maturity Ask Bid 1dnc:tng 5d chng net 1ngTng YTM [ YTP Mod. Dur. Sgéid
TenekoMMyHukayuu, Medua, mpaHcnopm

10Titp 3 2,000 1040  17/06/2008 16/12/2008 14/12/2010 99.70 98.55 -0.57 -0.57 0.92 2.95 [ 12.17 0.55 599
baHKku u (puHaHCHbI

A6coriot 2 1,000 8.00  30/06/2008 - 30/06/2008 100.60 100.60 0.27 -0.05 4.56 | 4.56 0.17 -130
AsTobaH WHesct 250 1300  24/06/2008 - 23/09/2008 99.71 99.71 - 0.26 -0.24 14.44 | 14.44 035 814
ABToBa36aHK 800 12.95  04/07/2008 03/10/2008 02/04/2010 99.92 99.92 0.00 -0.08 0.04 3.05 /1378 0.37 754
AVKK KO 1,000 9.00  26/08/2008 - 23/08/2011 96.10 95.95 - 0.22 0.76 10.71 / - 212 457
AVKK 2 1,500 11,00 01/08/2008 - 01/02/2010 106.00 106.00 - 0.00 0.00 743 [ - 151 121
AVKK 3 2,250 9.40  15/07/2008 - 15/10/2010 103.40 102.90 055 0.55 1.40 8.22 /- 157 -
ANKK 4 900 870  01/05/2008 - 01/02/2012 103.50 103.50 0.00 0.00 145 7.84 /- 2.96 134
ANKK 5 2,200 7.35  15/07/2008 - 15/10/2012 96.45 96.00 0.03 -0.03 0.23 8.64 /- 3.18 228
AKK 6 2,500 740  15/07/2008 - 15/07/2014 95.00 95.00 0.00 0.00 0.36 871 /- 3.98 244
AKK 7 4,000 7.68  15/07/2008 - 15/07/2016 94.50 94.30 - -0.43 115 892 /- 474 260
ANKK 8 5,000 7.63  15/06/2008 - 15/06/2018 94.61 94.61 0.00 -0.39 1.36 8.69 /- 4.08 246
AKK 9 5,000 749 15/05/2008 - 15/02/2017 93.59 93.37 -0.08 -0.52 1.08 8.83 / - 456 258
AK Bapc 2 1,500 800  24/07/2008 - 22/01/2009 100.00 99.46 0.28 0.23 0.56 8.53 /853 0.66 250
Axv6ark 600 1316 23/10/2008 23/10/2008 23/04/2009 100.00 100.00 0.00 0.20 0.00 6.72 / 1358 043 734
Anbcpa BaHk 2 2,000 950  01/10/2008 01/10/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 2.15 1 9.67 0.39 364
Bakk Poccus 1,500 9.00  19/07/2008 19/07/2008 21/07/2010 99.70 99.70 0.00 0.00 0.15 1.05 / 10.52 0.20 443
Bark CatkT-MeTepbypr 1,000 9.00  19/06/2008 19/06/2008 22/06/2009 100.10 100.10 0.00 0.00 0.13 1.04 / 850 0.13 257
BMo 500 1150  15/05/2008 - 12/02/2009 98.20 96.01 -0.90 -0.20 211 16.35 / 16.35 0.66 986
BEPP 575 10.00  08/07/2008 - 11/10/2009 104.56 104.36 0.10 -0.08 -0.08 6.92 /6.92 1.28 -
Bospoxgaerue 3,000 8.95  03/09/2008 - 03/03/2010 99.30 99.30 0.00 0.10 0.10 958 /- 157 325
BocTouHblit Skcnpecc 1,500 1395  17/09/2008 18/03/2009 17/03/2010 99.49 99.49 0.00 031 -0.02 7.21 / 15.06 0.74 866
BTE 24 6,000 820  08/10/2008 08/10/2008 05/10/2011 100.10 100.10 0.00 0.00 0.30 1.05 /811 041 214
BTB 4 5,000 8.80  18/09/2008 - 19/03/2009 100.95 100.95 0.50 0.55 0.75 7.81 /781 0.81 177
BTE 5 15,000 8.60  24/07/2008 23/04/2009 17/10/2013 100.25 100.25 0.00 0.22 0.40 157 / 8.60 0.88 252
BTE 6 15,000 575  16/07/2008 16/07/2008 06/07/2016 100.40 100.40 0.00 0.90 1.00 0.10 /3.94 0.21 -101
Tasbark 750 1050 20/05/2008 10/06/2008 25/11/2008 100.05 100.05 0.00 0.00 0.32 10.64 / 10.31 0.50 469
Tasnpombank 1 5,000 710 31/07/2008 - 27/01/2011 97.50 97.50 - 167 161 8.29 / - 231 191
lasnpombaHk 2 5,000 654  28/05/2008 - 20/11/2013 99.97 99.97 0.00 0.00 0.00 6.65 / 6.65 434 30
Tnobakc 2,000 1100 12/09/2008 - 15/03/2010 98.10 98.10 0.00 0.60 0.10 10.90 / 10.90 157 452
fenbta Kpeput 1 1,500 7.09  03/06/2008 - 01/12/2009 100.50 100.50 0.00 0.00 0.00 6.86 / - 1.40 70
fenbta Kpeaut 2 2,000 950  01/10/2008 01/10/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 2.15 1 9.67 0.39 364
EspoKommepy 1 1,000 1200  20/06/2008 19/12/2008 18/12/2009 99.00 98.30 -0.35 -0.10 1.90 5.78 1 14.70 0.54 837
EspoKommepy 2 3,000 949  12/06/2008 12/06/2008 10/06/2010 98.80 98.80 0.00 -0.40 -0.27 1.14 2040 0.10 1368
EspoKommepy 3 3,000 949  12/06/2008 12/06/2008 10/06/2010 98.80 98.80 0.00 -0.40 -0.27 1.14 2040 0.10 1368
XunCouyVnoreka 1 600 7.00  23/10/2008 - 22/10/2009 99.97 99.97 - 0.00 0.02 714 1714 1.34 100
XunCouyVinoteka 2 1,500 - 16/10/2008 - 15/04/2010 100.20 99.50 -0.14 -0.14 0.35 0.08 / 0.08 1.97 -607
Kun®urarc 500 1050 20/06/2008 - 19/12/2008 100.00 100.00 0.00 0.00 10.91 / 10.91 0.56 479
3eHuT 2 2,000 839 17/08/2008 - 16/02/2009 99.60 99.60 - 0.05 0.60 9.08 / - 0.72 301
3eHuT 3 3,000 950  14/05/2008 - 09/11/2011 100.15 100.15 0.03 0.05 0.08 /0.08 3.37 8
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3eHnT 4 3,000 8.13  04/10/2008 04/10/2008 06/04/2010 100.50 100.50 0.00 0.03 0.40 2.00 / 8.87 0.40 291
WheectToprbark 2 350 1025  14/10/2008 - 14/10/2008 100.10 100.10 0.00 0.00 0.00 10.26 / 10.26 0.42 419
Keap 2 1,000 1230 17/06/2008 - 15/09/2009 99.60 99.60 0.00 0.26 052 13.22 / 13.22 113 682
KuT OuHarc 2 2,000 1000 17/09/2008 17/09/2008 23/03/2010 100.22 100.22 0.10 0.37 1.96 / 9.57 0.36 361
KMB 2 3,400 7.75  04/06/2008 03/12/2008 30/11/2011 99.00 99.00 0.00 -0.10 -0.30 1.62 19.70 053 365
Kpepur Espona 3 3,500 7.94  06/08/2008 06/08/2008 03/02/2010 99.00 99.00 0.00 0.00 0.00 1.83 /11.99 0.25 585
TNokoBark 2 500 10.65  #N/ANAp 22/04/2008 - - - - #NIANA. [ #NIANA. |- -
MacTepbatik 2 1,000 1150 23/05/2008 - 23/05/2008 100.14 100.14 - 0.14 0.14 9.38 /9.38 0.06 336
Mactepbatik 3 1,200 1150 04/06/2008 - 30/11/2011 100.00 100.00 0.00 0.00 1.00 11.82 / 11.82 2.30 523
MaM 3 6,000 850  02/10/2008 02/10/2008 01/10/2009 100.30 100.30 0.30 0.30 0.56 2.39 /7.90 0.40 194
Mengeab 750 12.80  04/06/2008 03/09/2008 01/09/2010 100.00 100.00 0.00 0.00 1.00 1.96 / 13.39 0.30 717
MVA 1 2,200 10.00 - 10/06/2008 20/09/2012 105.00 105.00 0.00 0.00 0.00 - -

MWA 2 1,000 8.60  09/05/2008 - 09/08/2008 99.80 99.80 0.12 0.30 055 9.65 /9.65 0.25 -
MWA 3 1,500 795  29/05/2008 26/02/2009 23/02/2012 100.77 100.77 112 1.02 157 /7.7 0.75 117
MKB 2 1,000 1150 05/06/2008 - 04/06/2009 100.75 100.75 0.00 0.35 1.25 11.02 / 11.02 0.92 480
MKB 3 2,000 950  18/06/2008 17/12/2008 16/06/2010 99.55 99.55 0.00 0.15 1.00 3.15 /1047 0.56 437
MK duHarc 550 1290 24/07/2008 - 23/07/2009 100.00 95.00 - -2.49 -2.40 16.04 / 16.04 1.02 949
MMB 2 3,000 755 13/08/2008 - 11/02/2009 100.00 100.00 0.00 0.00 0.00 7.67 1767 0.72 166
MOVA 1 1,500 9.00  20/06/2008 - 21/12/2010 94.00 94.00 0.00 1.00 1.00 12,51 / 12551 177 587
MOVIA 2 3,000 799  06/09/2008 - 07/09/2011 97.84 97.84 0.00 0.00 0.00 9.12 /9.12 219 260
MOWTK 1 3,000 9.00  26/09/2008 - 26/09/2009 96.25 96.25 - 1.00 3.25 12.34 | - 119 596
MOWTK 2 4,000 8.99  24/09/2008 26/03/2009 26/03/2011 96.00 96.00 0.00 -0.42 2.83 4.46 1 14.27 0.78 795
Moc. 3anor. Batk 800 1165  17/05/2008 - 17/11/2009 100.02 100.02 0.00 0.00 0.02 11.96 / 11.96 125 561
MocKommepyBaik 1 1,000 950  04/06/2008 - 10/12/2008 99.98 99.98 0.00 0.00 0.00 9.72 1972 0.54 366
MocKommepyBaik 2 3,000 840  19/08/2008 19/08/2008 15/02/2011 97.00 97.00 0.00 0.10 0.00 2.07 /19.54 0.26 1289
MocKommepyBaik 3 5,000 870  18/06/2008 17/06/2009 12/06/2013 96.10 96.10 1.80 1.80 1.60 2.88 /12.85 0.95 653
Homoc 7 3,000 925 17/06/2008 17/06/2008 16/06/2009 100.28 100.28 0.03 0.18 9.17 1 7.16 0.98 304
HoK 1,000 9.80  09/05/2008 - 12/05/2009 99.90 99.90 0.00 0.00 0.20 136 /1.36 1.00 -456
OMKK 1,000 9.24  26/08/2008 - 21/02/2012 100.01 100.01 0.00 -0.69 -0.69 9.44 [ - 21 292
Oprpactatk 500 6.00  11/08/2008 - 10/02/2009 100.10 100.10 0.00 0.00 0.00 5.94 /594 0.73 -1
MeTpokommepL 2 3,000 850  27/08/2008 - 31/08/2009 98.00 98.00 0.00 0.59 0.70 10.37 / - 116 412
MpobusHec 5 1,000 8.69  30/04/2008 01/08/2008 29/04/2009 99.97 99.97 0.00 0.00 -0.07 8.91 /9.09 0.23 313
Mpocesiabbatk 5 4,500 799 22/05/2008 21/05/2009 17/05/2012 97.70 97.70 0.00 0.00 1.20 2.80 /1058 0.91 440
nenr 1,100 1170 20/10/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 0.00 0.00 3.91 /12.03 043 588
1136 Muankr 500 - 24/09/2008 - 23/09/2009 100.00 100.00 0.00 0.00 0.00 0.00 / 0.00 141 -601
Pereccatc Kanuan 2,000 1045 02/09/2008 02/09/2008 02/03/2010 99.95 99.62 -0.12 -0.12 0.76 213 /1131 0.31 521
PeHHmc 750 1200 30/09/2008 - 30/03/2010 100.00 100.00 -0.10 0.08 12.35 / 12.35 157 588
Poc6atk 3,000 7.70  16/08/2008 - 15/02/2009 99.75 99.75 - 0.00 0.75 8.16 / 8.16 0.73 213
PCXB 1 3,000 720 04/06/2008 - 04/06/2008 100.05 100.05 0.00 -0.05 0.00 6.83 /6.83 0.10 92
PCXB 2 7,000 785  21/05/2008 - 16/02/2011 97.80 97.80 0.00 0.10 2.00 9.03 /- 2.30 261
PCXB 3 10,000 734 21/08/2008 18/02/2010 09/02/2017 97.75 97.75 - 0.05 135 1.90 / 8.89 157 261
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baHKku u ¢puHaHCchbl

PCXB 4 10,000 820  08/10/2008 08/10/2008 27/09/2017 100.25 100.25 0.00 0.13 031 0.37 /7.75 0.41 180
PTK-Muautr 5 2,250 8.35  14/08/2008 - 12/08/2010 98.52 98.52 0.00 0.12 0.22 9.28 /9.28 135 329
Pycckuit CtaHpapt 5 5,000 850  11/09/2008 11/09/2008 09/09/2010 99.28 99.00 0.23 0.34 0.94 174 /1115 0.34 506
Pycckuit Ctapapt 6 6,000 8.15  13/08/2008 11/02/2009 09/02/2011 96.80 96.80 0.00 0.00 1.50 3.65 / 12.87 0.68 662
Pycckuit Ctapapt 7 5,000 1220 23/09/2008 24/03/2009 20/09/2011 100.45 100.45 0.95 047 3.26 /11.97 0.78 575
Pycckuit CtaHpapt 8 5,000 825  17/10/2008 17/10/2008 13/04/2012 98.60 98.60 0.00 0.15 045 1.37 1 11.70 0.42 558
Pyc®arancbank 1 1,500 7.65  03/06/2008 - 02/12/2008 101.15 101.15 0.00 0.00 0.00 573 /- 055 -19
Pyc®arancbank 2 1,500 750  03/06/2008 - 02/12/2008 98.75 98.75 0.00 0.00 0.00 9.92 /- 053 384
Pyc®arancbaHK 4 4,000 7.74  15/08/2008 - 12/02/2010 96.52 96.52 0.00 0.52 0.72 10.13 / - 153 379
Pycbbatik 1 1,400 10.00  18/09/2008 - 19/03/2009 99.55 99.55 - 0.15 155 10.79 / 10.79 0.78 463
Pycbbatik 2 2,000 950  22/08/2008 22/08/2008 22/02/2010 99.90 99.30 - 0.30 0.60 9.96 /11.01 0.29 494
CaabbaHk 2,000 8.90  24/07/2008 23/04/2009 21/04/2011 97.70 97.70 0.00 -0.20 0.74 3.94 /1189 0.85 566
CesepHast Kasta 1,000 10.75  03/07/2008 02/10/2008 01/10/2009 100.10 100.10 0.10 0.13 0.13 9.88 /10.22 0.39 415
CnasWHescTBank 2 900 950  27/10/2008 - 27/10/2008 100.00 100.00 0.00 0.00 0.00 9.73 /973 0.45 369
CobuHbatk 2,000 1100 14/05/2008 - 13/05/2009 96.50 96.50 0.00 0.00 -3.51 15.28 / 15.28 0.84 882
ConmpapHocTb 1 1,000 1400  03/06/2008 03/06/2008 01/12/2009 99.60 99.60 - 0.06 0.05 113 /19.24 0.08 1261
ConupapHocTb 2 950 1400  20/07/2008 21/04/2009 20/04/2010 99.99 97.01 -1.38 -1.38 -1.30 10.19 / 16.62 0.81 1009
Coioa 1 1,000 925  #N/ANAp - 24/04/2008 - - - - #NIANA. [ #NIANA. |- -
Cot03 2 2,000 8.37  04/10/2008 09/10/2008 05/10/2009 101.00 101.00 0.05 0.62 7.76 19.06 0.41 268
CnpyT Bakk 2 1,000 1074 05/06/2008 05/06/2008 31/05/2012 100.05 100.05 0.00 0.04 0.45 0.26 / 1057 0.09 451
CypocTpouTenbHblit Bark 1 1,500 9.85  03/07/2008 - 02/07/2009 98.50 98.50 - -0.65 0.75 11.53 / 1153 0.99 527
CymocTpouTenbHblil Batk 2 1,000 950  13/06/2008 13/06/2008 11/06/2010 99.95 99.95 0.00 0.00 0.45 059 /9.97 0.12 394
Tat®oHg 3 1,500 1175 20/05/2008 - 19/05/2009 100.99 100.99 0.49 1.28 1117 /1117 0.89 496
TK GuHarc 1,000 1050 18/09/2008 - 18/09/2008 100.02 100.02 0.00 0.00 0.02 10.66 / 10.66 0.35 458
TpatcKanutan 800 920  29/05/2008 29/05/2008 01/06/2009 100.20 100.20 0.00 0.70 0.32 053 /6.94 0.08 92
TparcKpeutBak 1 3,000 729 17/06/2008 - 15/06/2010 96.00 96.00 0.00 -0.15 -2.58 962 /- 179 324
TparcKpeutBatk 2 3,000 728 17/06/2008 16/06/2009 12/06/2012 98.25 98.25 0.25 0.12 0.75 254 1912 0.99 299
Tpachuranc 1 3,000 1050  25/06/2008 - 25/09/2009 100.20 100.20 0.00 0.00 0.00 10.75 / - 0.96 446
Tpachuanc 2 1,500 1050 15/08/2008 15/08/2008 10/08/2012 100.00 100.00 0.00 0.00 0.00 0.74 / 10.66 0.27 460
TypaHanem 3,000 7.75  07/10/2008 - 06/10/2009 100.13 100.13 0.00 0.00 0.00 7.79 1779 129 164
YBPP 2 1,000 1025  03/07/2008 - 02/07/2009 99.75 99.75 - -0.10 0.75 10.89 / 10.89 1.01 466
Ypan[luaurLiextp 1,000 1000 22/10/2008 - 28/10/2009 97.30 93.45 - -1.67 -1.67 13.95 / 13.95 1.27 748
YPCA1 1,500 765 #NANAp 24/04/2008 - - - #NIANA. [ #NJANA. |- -
YPCA2 1,500 760  13/06/2008 - 12/12/2008 97.85 97.85 0.00 0.00 -0.45 11.68 / 11.68 055 552
YPCA3 3,000 960  05/06/2008 - 04/06/2009 99.69 99.69 0.00 1.29 277 10.13 / - 0.94 395
YPCAS 3,000 1005 21/10/2008 - 18/10/2011 95.35 95.35 - 255 361 12.06 / - 2.68 541
OuraHcBuaHecr pynn 3,000 10.00  07/07/2008 - 05/07/2010 100.10 100.10 0.00 0.10 0.10 10.18 / - 178 378
XKo 2 3,000 925  13/05/2008 12/05/2009 11/05/2010 97.50 97.50 - 0.35 0.05 6.28 /12.22 0.87 596
XKo 3 3,000 9.45  19/06/2008 18/09/2008 16/09/2010 99.65 99.35 - 0.25 0.50 1.81 /11.19 0.35 510
XKo 4 3,000 9.95  16/07/2008 15/10/2008 12/10/2011 99.50 99.50 0.00 0.15 0.30 153 /1153 041 541
XMIK OtkpbiTie 200 1100 13/05/2008 - 11/11/2008 100.00 100.00 0.50 1.00 1145 / - 0.25 532
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Security Name (Ej;e’;hl/lz;) Co(t;/gon Next coupon Put Maturity Ask Bid 1dnc:tng 5d chng net 1ngTng YTM [ YTP Mod. Dur. Sgéid
baHKku u ¢puHaHCchbl

LleHTpWHBecTbaHk 2 1,500 10.00 11/05/2008 10/11/2008 11/11/2009 100.80 100.30 0.57 0.69 144 -0.13 / -0.36 1.47
OkenobaHk 1,000 11.50 24/06/2008 24/06/2008 29/12/2009 100.75 100.75 0.30 0.30 0.35 0.63 / 6.76 0.15
OnemeHT JTnanHr 600 - 25/06/2008 24]03/2010 100.07 100.07 0.00 -0.04 1.07 -0.04 /-0.04 191
tOHMacTpym baHk 1 1,000 - 19/08/2008 17/02/2009 99.75 99.75 - 0.60 0.60 0.31 /031 0.81
tOHMacTpym baHk 2 1,500 10.90 17/10/2008 17/10/2008 19/04/2010 99.95 99.95 0.00 0.85 0.55 270 /11.29 0.42
Jleekass u nuujeeass npoMblWAeHHOCMb

Arpokom 1,500 10.00 24/06/2008 23/12/2008 21/06/2011 94.04 94.04 -1.96 -1.96 -1.96 4.27 | 21.08 0.52
ArpoxonauHr 1,000 12.75 18/07/2008 - 24/07/2009 99.40 99.40 - -0.05 0.40 13.95 / 13.95 1.02
AnapylwKkuH 2 1,000 12.30 28/05/2008 25/11/2009 23/11/2011 95.19 95.00 0.01 0.18 0.73 755 / 16.55 121
AntaH 150 14.00 01/07/2008 30/06/2009 96.00 75.00 -13.99 -9.50 -14.00 31.54 / 31.54 0.91
Bantumop 3 800 12.00 15/05/2008 - 15/05/2008 103.50 103.50 3.60 4.00 -44.43 | -44.43 0.08
BopoauHo 2,500 10.50 18/06/2008 18/06/2008 16/12/2009 99.00 99.00 0.00 0.00 -0.55 153 /1851 0.12
BB/l 2 3,000 9.00 18/06/2008 - 15/12/2010 100.70 100.00 0.45 135 9.04 / - 214
Boxckast TekcTunbHas 1,000 14.00 20/06/2008 19/12/2008 18/12/2009 98.30 98.30 - 0.40 3.30 6.89 / 17.50 0.52
BonwebHbiit kpait 500 1.00 03/06/2008 02/12/2008 99.50 99.50 0.00 0.00 0.00 1.85/1.85 0.58
Bocrok-Cepsuc 1,500 10.99 11/09/2008 10/09/2009 98.10 98.10 0.00 0.50 0.39 1291 /1291 115
[lbimoB 800 10.99 02/05/2008 30/10/2009 99.90 99.90 0.00 -0.05 0.20 0.15 / 0.15 143
3aBoppb! Mpocc 1,000 - 17/07/2008 - 22/04/2010 100.10 99.96 -0.07 0.03 0.08 -0.02 /-0.02 1.99
3epHoBas koM. HacTowa 1,000 12.50 20/06/2008 20/06/2008 18/12/2009 99.85 99.85 - -0.24 0.15 121 /1372 0.13
WHTypuct 1,000 9.00 22/10/2008 - 21/04/2010 98.50 97.20 0.00 0.20 -1.65 1049 / - 1.69
Kapar 2 500 15.00 24/06/2008 24/06/2008 22/12/2009 100.20 100.20 0.00 0.09 -0.30 1.31 / 13.76 0.14
KBK YepeLumyLuku 700 - 01/09/2008 - 02/03/2009 102.10 102.10 1.89 1.89 1.89 243 | -2.43 0.87
Konautep Kypck 750 11.44 04/06/2008 04/06/2008 02/06/2010 99.40 99.20 0.30 -0.20 -0.25 0.90 /19.72 0.09
KpacHbiit Boratbipb 2,000 - 14/08/2008 - 11/02/2010 99.80 99.55 -0.12 -0.12 -0.33 0.18 /0.18 1.79
Maxees 600 12.30 03/06/2008 03/06/2008 01/06/2010 99.95 99.95 0.00 0.05 0.72 0.61 /1291 0.09
MenbH. kom6. B COKmbH. 1,000 - 28/08/2008 26/02/2009 99.60 99.60 - 0.00 0.00 0.48 /0.48 0.83
Mupatopr ®uHaHc 2,500 11.25 07/08/2008 07/08/2008 02/08/2012 98.70 98.70 0.00 -0.30 -0.52 1.06 / 16.68 0.24
Mutnena dya 1,000 15.00 20/05/2008 17/02/2009 16/02/2010 100.00 100.00 0.12 0.12 0.10 7.13 /1585 0.65
MKX 2 1,000 - 26/08/2008 25/08/2009 99.15 99.15 0.00 0.15 0.15 0.65 / 0.65 132
HoBble YepemyLuku 2 300 11.30 #N/AN Ap - 22/04/2008 - - - - #N/ANA. [ #NJANA. |-
HyTpulHBecTXonamnHr 1,200 9.50 10/06/2008 10/06/2008 09/06/2009 99.80 99.80 0.00 -0.15 0.30 119 /1163 0.11
OCT2 1,000 12.50 08/05/2008 08/05/2008 99.08 99.08 - 0.08 -0.87 54.71 | 54.71 0.02
Oreu. IlekapcTea 2 1,300 5.00 19/08/2008 17/02/2009 97.50 97.50 - 0.50 -0.50 8.42 /842 0.73
0ox3 900 12.50 21/05/2008 18/11/2009 99.91 99.91 0.31 0.31 0.31 0.57 /057 151
Ouakoeo 2 1,500 8.50 19/09/2008 - 19/09/2008 99.85 99.85 0.00 0.11 0.40 9.05 /- 0.36
MapHac 2 1,000 10.80 22/05/2008 19/11/2009 17/11/2011 94.39 94.39 0.00 3.53 1.44 7.03 /15.74 123
nnT 2 1,500 1.00 22/09/2008 23/03/2009 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 0.89
Py6ex-Montoc Pernon 1,000 12.00 03/06/2008 02/12/2008 01/06/2010 99.67 99.67 0.00 0.00 0.00 37171293 0.50
Pycckuit TekcTunb 2 1,000 12.75 04/09/2008 05/03/2009 99.45 99.45 - 135 115 13.85 / 13.85 0.61
Pycckuit Teketuns 3 1,200 14.50 21/10/2008 - 20/10/2009 99.70 98.81 - 0.51 1.20 15.64 / 15.64 1.20
Pycckue macna 1,000 12.50 02/10/2008 02/10/2008 29/03/2012 98.50 97.31 -0.35 -0.10 0.91 1.99 /1848 0.37
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CaH Whrep6ipio 2 4,000 800  14/08/2008 - 13/08/2009 99.02 99.02 0.00 0.27 0.87 9.00 / - 113 282
CuHeprus 1 1,000 - 22/10/2008 - 22/04/2009 100.00 100.00 0.00 0.00 0.00 / 0.00 0.98 -592
CuHeprusi 2 2,000 1070 24/07/2008 22/01/2009 22/07/2010 99.80 98.85 0.13 0.02 0.33 3.99 / 11.97 0.64 578
CUTPOHMKC 3,000 10.00  23/09/2008 24/03/2009 21/09/2010 99.60 99.60 0.00 0.48 0.58 4.09 /10.73 0.80 457
Tanocro 2 1,000 10.00  05/09/2008 - 06/03/2009 98.00 97.50 - 0.50 -0.05 1323 /13.23 0.74 694
Xne63asog Ne28 2 75 1200  10/06/2008 - 09/12/2008 99.03 99.03 0.00 -0.97 -0.97 14.36 / - 0.52 804
Yepku3oso 2,000 885  03/06/2008 02/06/2009 31/05/2011 99.50 99.50 0.00 0.50 0.30 3.44 1 954 0.94 340
3pKOH MPOAYKT 1,200 1200 11/09/2008 11/09/2008 10/09/2009 98.25 98.25 0.00 0.00 -0.05 4.72 1 17.63 0.32 1112
30KO 2 1,500 1200  25/07/2008 23/01/2009 22/01/2010 99.60 96.55 - -1.73 -1.87 6.55 / 15.31 0.63 892
HOHMMUIIK 2,000 9.75  09/09/2008 08/09/2009 06/09/2011 96.01 96.01 - -0.79 -2.34 556 / 13.44 1.14 703
Topzoens

7 KoHTUHEHT 2 7,000 780 19/06/2008 22/06/2009 14/06/2012 98.50 98.50 0.00 0.10 1.10 4.67 19.40 1.00 325
X5 OuHaHe 9,000 760 08/07/2008 06/07/2010 01/07/2014 96.00 96.00 0.00 0.30 0.00 3.65 /9.89 1.83 351
Astommp 1 1,000 1.00  02/09/2008 - 01/09/2009 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 133 -500
Astommp 2 2,000 10.75  25/06/2008 24/12/2008 23/06/2010 98.90 98.90 0.00 0.40 155 3.95 / 12.88 0.56 665
Asbyka Byca 1,000 1150 22/07/2008 22/07/2008 21/07/2009 100.20 99.70 0.00 0.00 0.05 12.05 / 37.61 0.17 2885
Anmashbiit flom Mpaiic 300 1350  12/06/2008 11/12/2008 07/06/2012 95.01 95.01 -4.57 -4.57 -4.57 351 /2368 0.48 1663
Annn 1,500 1099 22/08/2008 - 21/08/2009 97.57 97.57 - -0.41 157 1345 [ 13.45 1.09 705
Anbkop 1,500 955  10/06/2008 - 08/12/2009 95.00 95.00 -0.80 -0.60 -0.50 1350 / 13.50 1.30 702
Anteka 36.6 3,000 9.89  01/07/2008 01/07/2008 30/06/2009 100.50 100.50 0.50 154 9.63 / 16.00 0.15 962
Ap6ar Mpectix 1,500 1050 20/06/2008 - 20/06/2008 79.30 79.30 - -0.70 881 41232 /41232 [0.03 -
Atnaxt M 1,000 1125 15/05/2008 - 13/11/2008 99.55 99.55 - 0.80 0.55 1247 | 12.47 0.46 628
BaHata-Mama 1,000 1200 24/10/2008 24/10/2008 23/10/2009 97.00 97.00 0.00 0.70 0.00 6.32 / 19.55 041 1288
Baxetne 1,000 1125 21/05/2008 - 19/05/2010 100.00 100.00 0.00 0.17 0.28 0.35 /035 1.94 519
BenasKomnnexr Mnioc 500 - 23/10/2008 - 22/10/2009 99.50 99.50 0.00 0.00 0.75 0.34 /034 148 -569
Benbiit Gperar 1,000 1450  12/06/2008 - 17/12/2009 99.95 99.95 - -0.03 0.75 1533 / - 1.27 873
Bpasepc 500 1500  19/06/2008 - 25/12/2009 100.00 100.00 0.00 0.12 0.12 15.85 / 15.85 1.28 922
Bexa WHesct 700 - 02/09/2008 - 02/03/2010 100.00 99.35 0.18 0.19 -0.31 0.18 /0.18 1.84 -594
BuBar duanc 1,000 1200 21/10/2008 21/10/2008 20/04/2010 95.50 95.50 0.00 -0.90 0.50 5.55 / 23.58 0.39 1656
Bukropus 1 1,500 1040 31/07/2008 - 29/01/2009 99.95 99.10 - 0.37 118 11.33 /1133 0.66 516
Bukropus 2 1,500 10.89  19/08/2008 - 16/02/2010 98.15 98.15 - 0.40 0.40 1240 / - 147 594
la3akc 1,000 1050 19/06/2008 19/06/2008 16/12/2010 100.05 100.05 0.35 0.75 055 / 10.20 0.13 416
l'a33HeproceTb 1,500 800  25/06/2008 - 20/06/2012 99.00 99.00 -0.82 -0.82 -0.82 8.46 / - 3.24 192
Petckuit Mup 1,150 850  05/06/2008 - 26/05/2015 90.50 89.60 - -0.45 -4.15 10.80 / - 4.68 422
Dxen-9cp-Cu 1 2,000 925 23/10/2008 23/10/2008 20/10/2011 99.51 98.95 - -0.06 132 156 / 11.21 0.44 511
[Dukasi Opxugest 1,000 1300  10/07/2008 10/07/2008 09/04/2009 100.55 100.55 0.00 -0.15 0.31 2.19 /1 10.55 0.18 448
Duken 3,000 925  18/09/2008 - 17/03/2011 91.00 89.50 - -0.75 0.65 1388 / - 2.25 720
Duemc TpedguHr 1,800 - 20/07/2008 - 20/07/2009 99.80 99.60 -0.10 -0.10 0.05 0.25 / 0.25 1.23 525
EBpocets 2 3,000 - 03/06/2008 - 02/06/2009 82.00 82.00 - -3.04 -8.00 19.85 / 19.85 0.91

EpwHast Espona 1,200 10.75  16/10/2008 16/10/2008 14/10/2010 100.00 97.81 - 0.10 -0.69 257 1 13.65 0.42 742
Vmnnosus 300 11.25  30/07/2008 - 30/07/2008 99.95 99.55 - -0.20 0.55 12.48 | 12.48 0.23 631
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Security Name (Ej;e’;hl/lz;) Co(L;/gon Next coupon Put Maturity Ask Bid 1dnc:tng 5d chng net 1mn<;P:ng YTM / YTP Mod. Dur. Sgéid
Whkom-Naga 2 1,400 1250  16/05/2008 - 12/02/2010 100.60 100.60 0.00 0.05 0.80 12.68 / 12.68 1.42 622
Wrkom-Naga 3 2,000 1100 13/06/2008 12/06/2009 10/06/2011 99.10 99.10 0.00 0.20 1.30 452 [ 12.39 0.94 611
MHmapko 1,000 1250  20/06/2008 20/06/2008 19/12/2008 100.05 100.05 -0.35 -0.35 -0.20 276 [12.23 0.13 608
WHnpom 2 1,000 8.80  17/07/2008 15/01/2009 15/07/2010 99.29 99.29 - 0.39 1.48 3.28 110.05 0.63 396
WHnpom 3 1,300 8.95 21/05/2008 - 18/05/2011 100.00 99.61 - 0.56 1.25 9.22 /9.22 242 278
Uckpacodt 2 300 1330 02/09/2008 03/03/2009 02/03/2010 101.50 101.50 0.80 150 12.72 | 1167 1.48 627
Kapo 700 1250  24/06/2008 24/06/2008 2211212009 99.90 99.90 - 0.00 -0.42 1.26 /13.30 0.14 710
Kapycenb Ouxarc 3,000 9.75 18/09/2008 18/09/2008 12/09/2013 99.88 99.88 - 0.03 0.38 0.75 / 10.27 0.36 422
Komnnexc ®utaHe 1,000 1250  07/08/2008 07/08/2008 04/02/2010 99.20 99.20 - -0.25 -0.20 246 | 15.94 0.24 956
Koneitka 1 1,200 940  17/06/2008 - 17/06/2008 99.85 99.85 - 0.45 0.25 10.88 / 10.88 0.12 480
Koneitka 2 4,000 8.70  21/05/2008 18/02/2009 15/02/2012 96.00 96.00 - 1.20 1.95 3.09 /1475 0.68 839
Koneitka 3 4,000 9.80  21/05/2008 20/08/2008 15/02/2012 97.50 97.50 - 0.50 1.00 11.03 / 15.78 0.27 942
TNagepHa 1,000 1100 09/10/2008 - 08/04/2010 99.50 99.50 - -0.22 0.31 1161 / 11.61 161 517
TBP WnTeptpeitn 300 1490 29/05/2008 29/05/2008 26/11/2009 100.00 100.00 0.00 0.30 0.35 0.81 /14.98 0.07 867
M. Bugeo 2,000 950  21/05/2008 19/11/2008 18/11/2009 99.90 99.90 0.00 0.00 0.00 3.58 /9.90 0.49 384
Marhur 1 2,000 9.34  21/05/2008 - 19/11/2008 100.07 100.07 0.00 0.00 -0.03 9.40 /- 0.49 335
Marhur 2 5,000 820  26/09/2008 - 23/03/2012 95.00 95.00 0.00 0.00 -1.00 10.01 /- 3.07 340
Mapra 1 700 14.84  22/05/2008 - 22/05/2008 90.00 90.00 - -8.05 879 41529 /41529  |0.01 -
Mapra 2 1,000 1200  04/06/2008 - 06/12/2009 99.70 99.70 - 0.00 0.10 12.56 / 12.56 1.28 4850
Mapra 3 2,000 1550  02/08/2008 02/08/2008 02/08/2011 90.00 90.00 - -7.49 -8.70 4.72 1 70.26 0.15 5135
Matpuua 1,200 1200  11/06/2008 - 10/12/2008 96.40 95.01 - -1.02 -1.05 2057 / 2057 0.50 1378
MetannCepsvc 1,500 1050  28/05/2008 28/05/2008 23/05/2012 100.00 100.00 0.00 0.05 0.82 0.21 /10.54 0.07 449
MuHHecko 500 1375 12/06/2008 - 10/12/2009 97.00 97.00 - -3.29 -2.26 1652 / - 1.23 984
MoHeTka 1,000 1250  15/05/2008 - 14/05/2009 99.90 99.90 -0.10 -0.10 -0.50 0.66 / 0.66 0.98 852
Moco6nras 2,500 880  16/05/2008 14/11/2008 17/05/2011 97.00 97.00 0.00 -0.50 0.29 2,68 /15.21 0.46 883
MocO6na3 dunarc 1 1,000 10.75  22/06/2008 - 21/12/2008 99.80 99.80 - -0.20 0.30 1133 / - 0.56 519
MocO6na3 dunatc 2 3,000 9.25 25/06/2008 - 24/06/2012 95.45 95.45 0.00 -0.40 -0.42 11.26 / - 2.46 451
Haryp MpogyxT 2 1,000 - 17/06/2008 - 16/06/2009 99.70 99.70 - 0.20 0.00 0.27 / 0.27 113 568
MapketXonn 300 1310 03/07/2008 02/10/2008 01/04/2010 99.50 99.50 0.00 0.00 -0.69 14.08 / 15.08 0.37 875
Martepcot 2,000 1000 19/06/2008 19/06/2008 17/12/2009 99.20 99.20 0.00 0.00 -0.50 1.38 / 16.65 0.12 1023
Musaom 1,000 1300  23/10/2008 23/10/2008 22/04/2010 99.94 99.94 0.34 0.34 0.02 3.33 /1355 0.43 732
Mpotex 5,000 890  07/05/2008 04/11/2009 02/11/2011 92.00 90.00 - -5.30 -4.72 7.18 1 16.41 1.20 977
PKC 1,500 100 15/10/2008 - 15/04/2009 100.00 100.00 0.00 0.00 1.00 / 1.00 0.95 -491
PocuTep 2 400 1000 02/07/2008 - 02/07/2008 98.95 98.95 -1.00 -0.05 -1.15 17.03 / 17.03 0.15 1057
Pocurep 3 1,000 10.75  30/05/2008 30/05/2008 26/11/2010 99.95 99.95 0.00 -0.05 -0.09 0.39 /11.40 0.08 530
Camoxsan 1,500 - 22/10/2008 - 21/10/2009 100.00 99.99 - 2,94 0.48 0.00 / 0.00 1.48 -603
CanBeit 1,000 1125 04/06/2008 - 03/12/2008 100.60 99.55 0.28 0.08 0.52 11.38 / 11.38 0.52 524
COPYC 1,200 1200  08/05/2008 06/11/2008 05/11/2009 100.47 100.47 - -0.08 0.48 3.96 /1153 0.45 540
CINK 1,000 1020 27/05/2008 25/11/2008 25/05/2010 99.00 97.00 -0.48 3.00 0.03 3.98 /14.36 0.49 806
Cnoptmactep 3,000 8.80  23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 0.00 2.48 897 0.50 296
CTONMYHbIe FaCTPOHOMbI 1,500 8.60  21/08/2008 21/08/2008 20/08/2009 99.82 99.82 - 0.00 0.02 224 19.33 0.29 332
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Security Name (Ej;e’;hl/lz;) Co(t;/gon Next coupon Put Maturity Ask Bid 1dnc:tng 5d chng net 1ngTng YTM [ YTP Mod. Dur. Sgéid
Topzoens

TexHocuna 2,000 1000 29/05/2008 29/05/2008 26/05/2011 99.45 99.45 - -0.28 0.34 046 /17.11 0.07 1066
TOAN 2,000 1200  12/06/2008 12/06/2008 10/12/2009 98.44 97.50 - 141 141 222 13141 0.10 2351
Ton-Khura 1 700 - 07/08/2008 - 05/02/2009 90.00 83.40 -2.29 -1.29 11.69 20.21 /1 20.21 0.68 1342
Ton-Khura 2 1,500 1051 12/06/2008 11/12/2008 09/12/2010 98.53 98.53 0.00 0.03 0.28 3.19 /1342 053 717
TonMpom 500 - 18/07/2008 17/04/2009 16/04/2010 99.00 99.00 -1.00 -1.15 -0.55 051 /1.04 0.96 -488
TparcTexcepsuc 1,000 1039 13/05/2008 12/08/2008 17/08/2010 98.00 98.00 -2.00 -1.60 -1.30 2.25 1 18.77 0.24 1219
YamypTHedTs 1,500 950  01/06/2008 - 01/09/2008 100.20 100.20 - 0.20 0.70 9.19 /9.19 031 321
YK KOPA 1,000 11,00 15/07/2008 15/07/2008 14/07/2009 97.70 97.70 0.00 -2.30 -13.85 3.99 /2420 0.17 1711
®aatoH Aapo 1,000 1350  31/07/2008 - 30/07/2009 103.10 103.10 0.00 0.00 2.98 11.05 / 11.05 1.05 479
Xonuzeit 1,500 1115 02/10/2008 02/10/2008 01/04/2010 99.20 98.21 -0.35 -0.49 -0.05 3.27 11482 0.38 851
0T TpanautCepauc 2 1,200 1150  27/05/2008 - 25/11/2008 101.00 101.00 0.00 1.00 9.88 /9.88 0.50 382
Jllec u cenbckoe xo03sAlicmeo

Arpuka 1,000 1350 30/09/2008 - 29/09/2009 99.85 99.85 - 0.10 0.15 14.06 / 14.06 117 760
Arpo-Coio3 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 94.04 94.04 -1.96 -1.96 -1.96 4.27 | 21.08 0.52 1427
Arpoxonavkr 1,000 1275  18/07/2008 - 24/07/2009 99.40 99.40 - -0.05 0.40 13.95 / 13.95 1.02 754
Apkapa 1 600 1320 28/06/2008 - 28/06/2008 100.08 100.08 0.04 0.39 12.74 | 12.74 0.13 656
Apkapa 2 700 1331 21/08/2008 - 20/02/2009 98.55 98.55 - -0.45 0.05 16.18 / - 0.56 955
Apkapa 3 1,200 1365  02/10/2008 02/10/2008 31/03/2011 99.65 99.65 0.00 0.15 1.20 220 /14.97 0.37 866
BenlpaxKopm 700 1250  03/06/2008 03/06/2008 02/12/2008 120.00 120.00 0.00 0.00 2002 2493 /-8165 |0.78 -3257
rOToK 2 1,500 1050 19/06/2008 19/06/2008 18/06/2009 99.99 99.99 - 0.26 0.99 1.33 /10.65 0.13 458
113 durarc 400 1100 23/05/2008 - 23/05/2008 100.00 100.00 0.00 0.50 2.60 11.03 / 11.03 0.06 494
MocCensMpom 1,000 1250 13/06/2008 - 12/12/2008 99.19 99.19 - -0.06 0.10 14.31 / 1431 0.52 800
0ro2 1,200 1295  26/08/2008 - 25/02/2009 98.01 98.01 - -1.47 0.76 16.52 / 1652 0.60 990
Maga 1 350 100 15/06/2008 - 15/06/2008 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 0.13 -481
Masa 2 1,000 1250 09/05/2008 - 21/10/2011 100.20 100.20 -0.14 0.69 0.05 / 0.05 3.38 -628
Paarynsit 1 2,000 100 02/10/2008 - 02/10/2008 96.40 96.40 0.00 0.90 6.40 9.98 /9.98 0.39 394
Paarynsit 2 2,000 1200 30/09/2008 31/03/2009 27/09/2011 100.65 100.65 0.25 0.72 3.19 /1153 0.80 533
Paarynsit 3 3,000 1099  19/09/2008 20/03/2009 16/03/2012 99.90 99.42 0.06 -0.02 1.01 2.74 1 11.70 0.78 550
Pycarpo 1,000 850  19/07/2008 - 19/07/2008 100.05 100.05 0.00 0.00 -0.45 8.34 /8.34 0.21 237
Cu6 Arp Mpynna 400 1200  21/05/2008 - 20/05/2009 99.50 98.00 -0.88 -0.88 -1.23 13.95 / 13.95 0.88 758
CoppyxecTso 2,500 1045 23/10/2008 - 22/10/2009 98.00 96.50 - -0.75 0.45 12.93 / - 1.26 651
Cmpoumenbcmeo

Anaman 1 500 1210 05/06/2008 - 05/06/2008 100.15 100.15 0.00 0.00 0.15 10.63 / 10.63 0.09 456
AnamaH 2 2,000 1125 22/05/2008 - 20/05/2010 100.00 98.92 - 0.46 051 12.05 / 12.05 1.64 558
AtomcTpoiiskenopt 1,500 7.75  27/05/2008 26/05/2009 24/05/2011 99.95 99.95 0.00 -0.01 -0.01 2.83 /7.94 0.95 186
InasMocCrpoit 2 4,000 1000 18/09/2008 18/09/2008 17/03/2011 99.70 99.70 0.00 0.05 0.35 149 /11.03 0.35 495
[esenonmenT-Or 1,000 1250 20/05/2008 - 18/05/2010 100.40 99.80 -0.10 -0.10 -0.20 0.32 /0.32 1.93 472
AKC ®XC PB 500 1200  27/05/2008 - 24/11/2009 100.03 100.03 0.00 0.00 0.01 12.32 / 12.32 1.26 593
XK duarc 1,000 16.00  19/06/2008 18/12/2008 24/12/2009 99.70 99.70 - 0.25 0.45 17.20 / 17.52 052 1099
WHkom 1,250 13.10 - - 28/03/2009 98.90 98.90 0.00 -0.10 -0.10 - - - -
Whrerpa 1 2,000 1050 19/09/2008 - 20/03/2009 99.85 99.85 0.00 0.15 0.25 10.94 / - 0.78 476
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Security Name (Ej;e’;hl/lz;) Co(t;/gon Next coupon Put Maturity Ask Bid 1dnc:tng 5d chng net 1ngTng YTM / YTP Mod. Dur. Sgéid
Wwrerpa 2 3,000 1070 03/06/2008 01/12/2009 29/11/2011 99.00 99.00 0.00 -0.25 -0.15 538 / 11.71 130 535
Kamckas gonura 3 500 1280  09/06/2008 09/06/2008 04/06/2009 100.30 100.30 0.00 0.37 10.45 / 10.45 0.10 -
KocMoc uHarc 2,000 11.25  19/06/2008 19/06/2008 16/06/2011 99.90 99.20 -0.20 0.04 -0.07 0.66 / 14.78 0.13 849
TICP WHesct 1 2,000 1070 03/06/2008 03/06/2008 08/12/2009 100.00 100.00 0.00 0.00 057 0.66 / 10.74 0.09 468
TNCP WHesct 2 3,000 835  17/07/2008 16/07/2009 14/07/2011 97.75 97.75 0.00 0.25 1.25 4.08 /1061 1.05 439
Makpomup GuHaHe 2 1,500 11.65  08/07/2008 08/07/2008 03/07/2012 98.50 98.50 -0.70 -0.70 -1.40 0.92 / 20.48 0.16 1376
MetpocTpoit 1,500 - 26/09/2008 - 23/09/2011 100.03 100.03 0.00 0.03 0.03 -0.01 /-0.01 341 -633
M-MHayctpus 1,000 1225  19/08/2008 - 16/08/2011 100.30 100.30 -0.19 0.35 1249 | - 2.45 585
MWAH 2,000 1237 02/09/2008 02/09/2008 02/03/2010 95.99 87.00 -4.51 -4.45 -0.52 7.61 / 44.70 0.28 3485
Mupakc 1 1,000 1050  19/08/2008 - 19/08/2008 100.20 100.20 0.00 0.15 0.10 9.97 1 9.97 0.28 393
Mupakc 2 3,000 1099 18/09/2008 - 17/09/2009 99.90 99.90 0.00 -0.10 0.05 11.36 / - 118 505
MW3Mb 1,500 1213 15/07/2008 15/07/2008 13/07/2010 99.50 99.50 -0.50 -0.50 0.40 142 / 14.85 0.19 855
M.O.P.E. Mnasa 1,000 1225  05/08/2008 05/08/2008 03/08/2010 99.50 99.01 -0.25 -0.05 0.26 1.84 / 15.50 0.24 916
MK 5 1,120 920 20/05/2008 - 20/05/2008 100.00 100.00 -0.10 -0.07 9.44 | 9.44 0.06 343
PUrpynn 1,200 1185 26/06/2008 26/06/2008 26/12/2009 98.81 98.81 0.00 -0.29 1.06 1.90 / 20.22 0.13 1354
Py6uH 1,200 - 14/10/2008 - 13/10/2009 99.80 99.80 - -0.05 -0.21 0.14 / 0.14 1.46 -589
CneyCrpoit 2 2,000 859  22/05/2008 - 20/05/2010 100.00 100.00 0.00 0.00 0.00 0.27 /1 0.27 1.97 264
CrpoitTpaHclas 1 3,000 960  25/06/2008 - 25/06/2008 100.15 100.15 - 0.19 0.10 8.67 /- 0.15 273
CrpoitTpaHclas 2 5,000 849  18/07/2008 - 13/07/2012 91.20 89.75 -4.43 -0.78 -5.43 1172 /- 3.15 504
CY-1553 3,000 1300  20/08/2008 18/02/2009 15/02/2012 100.56 100.56 0.00 -0.87 0.46 2.75 | 12.57 0.69 634
Cysap-Kasarb 900 - 30/09/2008 - 31/03/2009 99.80 99.80 0.00 0.00 -0.14 022 /022 0.92 -569
Catn Mpynn 1,000 1170 20/05/2008 - 15/05/2012 101.00 100.80 0.25 0.25 0.06 11.74 [ 1174 2.85 717
XMCrpoitpecypc 3,000 1300  15/10/2008 15/04/2009 13/10/2010 100.10 99.20 0.17 0.23 0.70 553 / 13.83 0.82 750
LYH 2 1,500 1094 23/07/2008 23/07/2008 20/01/2010 100.50 99.70 0.35 0.38 0.35 145 /10.62 0.22 456
IOCKK 600 1300  01/07/2008 - 01/07/2008 100.08 100.08 0.00 0.08 0.08 1264 | 12.64 0.16 646
Cmpoumenbcmeo
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RU vs UST& RU vs BRA, spread curve Treasuries, yield curve
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Gazprom13 vs Gazprom9 spread Russial0 vs Gazprom13 spread
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SOVEREIGN EUROBONDS
?;;g;%gg;g:iiﬂ;g 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
UNITED STATES (AAA/Aaa/AAA)
T 4 3/4 12/31/08 4.75 31/12/2008 24.81TMMM 102.015625 102.05 0.03 0.03 1.69 -7.789 0.653 0.677
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 103.484375 103.55 0.05 0.05 2.29 12.178 1.462 1547
T45/812/31/11 4.625 31/12/2011 16.131MMM 106.28125 106.34 0.13 0.13 2.80 -0.467 3333 3.615
T 45/811/15/16 4.625 15/11/2016 23.294MMM 106.421875 106.48 0.09 0.09 3.74 8.205 6.936 7.665
T 4 1/2 02/15/36 45 15/02/2036 26.397MMM 98.640625 98.70 0.08 0.08 459 7.829 15.544 16.053
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 8 1/4 03/10 8.25 31/03/2010 1.23MMM 104.8358 105.21 -0.01 0.80 5.45 166.5 18 1173
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467MMM 144.0396 14491 0.02 1.07 531 156.0 6.7 10.102
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 179.27 179.64 -0.01 -2.85 5.94 186.55 9.86 18.39
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.001IMMM 114.8892 115.01 0.01 1.08 5.33 161.2 6.6 7573
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837MMM 99.92 99.98 0.01 0.01 419 292.16 0.04 0.04
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 95.69 96.19 0.06 0.06 4.46 174.89 2.74 2.78
RUSSIA 3 11/14/07 3.00 14/11/2007 .00 #NIAN.A. #NIAN.A. #N/AN.A. #N/AN.A. #NIAN.A. #N/AN Ap #NIAN.A. #NIAN Ap
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 103.90 104.03 0.00 0.00 4.88 87.41 1.35 1.46
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 130.14 130.34 0.06 0.06 422 91.76 5.07 6.68
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 29.9680 30.03 -0.10 0.00 193.03 #N/AN Ap 0.5 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 30.0760 30.24 -0.01 -0.26 93.16 #N/AN Ap 12 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 30.3500 30.65 -0.17 -0.25 56.60 #N/AN Ap 2.2 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 30.4140 30.85 0.20 -0.15 38.18 #N/AN Ap 32 #NIAN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 29.8000 30.32 0.14 -0.16 29.51 #N/AN Ap 38 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 0.00 0.00 439.99 #N/AN Ap 0.3 #NIAN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 14.50 15/10/2009 1.005MMM 116.10 116.30 -0.12 -0.69 3.03 91.61 1.34 1.57
BRAZIL 11 01/11/12 11.00 11/01/2012 889.689MM 122.86 123.36 -0.06 -0.24 4.18 140.36 3.05 3.88
BRAZIL10 1/2 07/14 10.50 14/07/2014 794.607MM 127.85 128.35 -0.46 -1.14 5.15 189.61 4.67 6.19
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 131.78 132.16 0.08 0.31 6.29 201.87 5.81 8.32
BRAZIL12 3/4 01/20 12.75 15/01/2020 683.215MM 158.81 159.31 -0.04 -0.54 5.75 196.39 711 11.73
BRAZIL10 1/8 05/27 10.13 15/05/2027 2.787TMMM 141.98 142.86 -0.08 -0.32 6.28 222.27 9.72 14.47
BRAZIL 7 1/8 01/37 713 20/01/2037 2.488MMM 112.10 112.30 -0.38 -0.60 6.21 182.37 12.77 14.86
Dur .
) ) . ) Amt Px Px Chg Chg Yid Oas Adj Risk
Security Name/ Rating (S&P/Moody's/Fitch) Cpn  Maturity Outstanding  Bid  Ask let r\iet Yt_m Spree}d Mty Oa_s
w  Mid Mid Mid Mid
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Security Name/ Rating

(S&PMoody's/Fitch) 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 (A/A2A)

CHINA 7.3 12/15/08 7.30 15/12/2008 1IMMM 102.08 102.11 0.04 0.04 3.85 210.84 059 0.62
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 108.09 108.21 0.00 0.00 3.92 123.67 2.61 3.06
CHINA 4 1/4 10/14 4.25 28/10/2014 1MMM 96.09 96.49 0.00 0.00 4.93 78.56 5.40 5.36
CHINA 7 1/2 10/27 750 28/10/2027 100MM 116.46 116.96 0.00 0.00 6.03 192.05 10.87 12.90
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.22 106.42 0.03 -0.30 3.14 123.08 0.94 1.00
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 11471 115.11 -0.04 -0.25 337 95.80 1.94 2.30
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 115.54 116.08 -0.58 -1.36 5.39 205.26 5.09 6.11
COLOM 7 3/8 01/17 7.38 27/01/2017 1.65MMM 111.56 112.06 -0.27 -0.52 5.64 201.74 6.43 7.43
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 118.35 118.91 -0.17 -0.71 6.63 256.53 10.02 1222
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 14750 148.34 -0.32 -1.30 6.47 225.92 11.08 16.89
COLOM 7 3/8 09/37 7.38 18/09/2037 1.818MMM 109.86 110.06 -0.45 -1.64 6.60 222.44 12.56 14.15
KAZAKHSTAN (BBB/Baa2/BBB)

KAZAKS11 1/8 05/07 11.13 11/05/2007 .00 #NIAN.A. #NIAN.A. #NIAN.A. #NIAN.A. #N/AN.A. #N/AN Ap #NIAN.A. #NIAN Ap

MEXICO (BBB/Baal/BBB)

MEX10 3/8 02/17/09 10.38 17/02/2009 949.621MM 105.59 105.79 -0.08 -0.44 3.06 123.89 0.76 0.82
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.137MM 111.15 111.55 -0.06 -0.42 4.16 135.98 3.20 3.65
MEX11 3/8 09/15/16 11.38 15/09/2016 1.691IMMM 144.85 145.05 -0.27 -0.42 4.79 126.13 5.92 8.77
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 98.06 98.06 0.12 0.04 5.73 133.06 8.38 8.43
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 169.68 170.18 -0.23 -0.32 5.39 136.43 9.58 17.01
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.085MMM 110.13 110.73 -0.45 -1.60 5.96 162.28 12.83 1454
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 104.00 104.38 0.00 0.00 341 155.49 0.83 0.88
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.04 247.34 2.46 2.72
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.31 310.36 4.48 5.04
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.68 291.31 6.87 8.86
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 14213 14250 0.00 0.00 6.47 249.16 9.15 13.29
PHILIP 6 3/8 01/32 6.38 15/01/2032 1.5MMM 96.00 96.25 0.00 0.00 6.70 246.19 11.69 11.65
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 105.84 105.87 -0.05 -0.04 3.40 146.19 0.97 1.07
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.13 109.21 -0.05 -0.29 4.82 194.93 3.46 381
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 105.76 105.86 -0.06 0.00 5.37 209.25 4.90 5.37
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 116.93 117.68 0.00 0.00 6.01 235.24 6.40 7.82
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Security Name/ Rating

(S&PMoody's/Fitch) 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 109.13 109.88 0.00 0.00 3.65 168.04 1.02 117
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 109.98 110.23 0.00 0.00 5.38 14273 2.35 267
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 115.75 116.63 0.00 0.00 6.10 290.49 4.39 5.27
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 92.52 92.87 0.00 0.00 6.62 232.67 6.61 6.31
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 100.75 101.13 0.00 0.00 6.88 301.80 7.87 8.30
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 101.88 102.38 0.00 0.00 7.15 314.86 9.46 9.96
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 92.44 92.88 0.00 0.00 751 319.92 11.69 11.07
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 6.39 05/08/2009 500MM 101.45 101.95 -0.04 -0.06 5.08 #N/AN Ap 0.27 #NIAN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 103.14 103.64 0.47 -0.36 5.57 297.88 254 2.66
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 106.96 107.46 0.77 -0.39 5.99 286.28 412 458
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM #NIAN.A. #N/AN.A. #NIAN.A. #NIANA. #NJAN.A. #N/AN Ap #N/AN.A. #N/AN Ap
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 101.93 102.33 -0.18 -0.31 10.28 609.64 2.43 2.77
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 93.03 93.49 -0.74 -2.10 9.94 665.48 471 452
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 12213 12258 -0.83 -1.56 10.08 641.89 5.82 7.37
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 69.62 70.12 -0.75 -3.40 10.33 646.64 7.56 554
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 77.40 77.85 -1.18 -4.20 10.50 656.35 8.34 6.54
VENZ9 1/4 09/15/27 9.25 15/09/2027 AMMM 90.07 90.56 -1.45 -5.39 10.42 645.55 8.33 7.66
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 89.13 89.51 -1.60 -5.32 10.59 651.55 8.65 7.97
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CORPORATE EUROBONDS

Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid Ylfﬂljtm Px Bid PxAsk  Chg Net 1d thzet ’\[/)I;J; Q?{; Ysﬁfezldd Rating (S&P/Moody's/Fitch)
RUSSIA
AFKSRU 8 7/8 01/11 AFKSRU Diversified 8.875 28/01/2011 350MM 8.57 7.39 103.43 103.80 0.03 0.03 2.36 115 B+/B3B+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 00  #N/ANA. #N/ANA. #NIANA.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.11 -9.48 100.25 100.25 0.00 0.00 0.01 -1035 BB-/Ba2/BE-
ALROSA 87/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.23 735 107.68 107.93 0.05 0.05 4.80 420
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.27 5.92 105.83 105.96 -0.02 -0.02 115 374
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.46 8.71 97.43 97.56 -0.02 -0.02 5.28 484 B8-/B2k
CASHYD10 1/2 02/13 CASHYD Financial 10.5 15/02/2013 60MM  #N/AN.A. #N/AN.A. #NIANA.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #NJANA.
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 456.673MM 5.63 5.62 99.95 100.07 0.05 0.05 4.41 222
GAZPRU10 1/2 10/09 GAZPRU Energy 10.5 21/10/2009 700MM 9.59 384 109.26 109.61 0.00 0.00 1.38 149
GAZPRU?7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.56 6.30 103.06 103.35 0.00 0.00 2.07 234
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.48 6.34 113.33 113.58 0.06 0.06 3.86 317
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.39 7.36 91.84 92.14 0.00 0.00 5.23 328
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.07MMM 7.06 6.95 101.89 102.14 -0.03 -0.03 7.75 347
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 7.38 718 116.85 116.97 -0.06 -0.06 11.33 331
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 773 571 103.40 103.52 -0.01 -0.01 1.46 337 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.90 5.17 101.27 101.34 -0.01 -0.01 0.46 359 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 00  #NJANA. #N/ANA. #NJANA.  #NIANA.  #NIANA. #NJANA. #NJANA.  #NANA.
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 7.99 6.22 104.71 104.96 -0.01 -0.01 220 383 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.81 723 102.40 102.53 0.04 0.04 3.14 435
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.92 4.90 102.90 103.10 -0.01 -0.01 1.33 262 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.39 5.06 102.69 102.89 -0.02 -0.02 0.77 302
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.62 7.71 107.15 107.40 0.05 0.05 458 456 BB-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 77 03/08/2015 250MM 774 778 99.41 99.66 0.06 0.06 5.38 427 -IBA1/BB
SITFIN 7 7/8 03/09 SITFIN Technology 7.875 02/03/2009 00 #N/ANA. #N/ANA. #NIANA.  #N/ANA.  #N/ANA. #NJANA. #NIANA.  #NANA. -/B3/B-
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 00  #N/ANA. #N/ANA #NJANA. #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.88 6.87 99.87 100.12 0.04 0.04 2.79 413 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.69 7.92 97.37 97.62 -0.02 -0.02 5.89 418
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.54 5.55 104.72 104.84 -0.02 -0.02 1.03 237
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.79 6.35 102.59 102.84 -0.01 -0.01 1.62 315 BB+/Ba2L-
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.09 7.19 103.45 103.70 0.04 0.04 2.98 451
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.37 8.50 98.52 98.65 -0.02 -0.02 5.58 489
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.48 3.85 100.25 100.25 0.00 0.00 0.06 144 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.95 10.52 96.21 96.46 0.00 0.00 5.13 638
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.67 479 104.25 104.38 -0.01 -0.01 1.32 254
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.04 5.35 104.66 104.91 -0.02 -0.02 2.26 293
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.30 7.21 100.40 100.65 0.07 0.07 4.02 408 /BaallBBE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.55 8.49 99.17 99.42 0.00 0.00 541 245
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 717 5.08 101.02 101.09 -0.01 -0.01 0.49 332 .
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YI?ALtm Px Bid PxAsk  Chg Net 1d thzet ’\[/)I;J; Q?{; YS?z?e:Idd Rating (S&P/Moody's/Fitch)
GAZPRU 6 1/2 09/15 GAZPRU  Financial 6.5 23/09/2015 IMMM 6.72 7.07 96.62 96.87 -0.02 -0.02 5.72 353 ooTmeneee
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.84 486 100.45 100.48 -0.02 -0.02 0.24 353
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.46 7.89 95.83 96.08 0.00 0.00 5.66 416 TASIBEB
RSHB6 7/8 11/29/10 RSHB Financial 6.875 20/11/2010 350MM 6.72 5.86 102.26 10251 -0.02 -0.02 2.28 342 o)
RSHB7.175 05/16/13 RSHB Financial 7175 16/05/2013 700MM 6.99 6.56 102.47 102.72 0.07 007 4.06 339 Baal/BB8
RUSB 7.8 09/28/07 RUSB Financial 78 28/09/2007 00 #NANA. #NANA, ANANA. #NANA.  #NIANA. ANIANA. #NANA.  #NANA.

RUSBS 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 00 #NANA. #NANA. ANANA. #NANA.  #NIANA. #NANA. #NANA.  #NANA.

RUSBT7 12 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.12 11.14 92.30 9255 -0.01 -0.01 213 873

RUSBS 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.96 11.91 88.99 89.24 0.00 0.00 5.00 945

SBERRU 6.23 02/15 SBERRU  Financial 6.23 11/02/2015 IMMM 6.21 7.00 100.17 100.42 0.00 0.00 5.29 360 -/A2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.79 463 101.29 101.38 -0.01 -0.01 0.58 201

VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 727 6.47 103.01 103.26 0.04 0.04 3.00 370

VTB 6.315 02/04/15 VTB Financial 6.315 04/0212015 750MM 6.26 7.18 100.78 101.03 0.00 0.00 5.24 332 BBBIA2IBEE
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 IMMM 6.63 6.71 94.18 94.43 -0.02 -0.02 1232 354

AVAZRU 8 1/2 04/08 AVAZRU  Consumer, Cyclical 85 20/04/2008 00 #NANA. #NANA. SNIANA.  #NIANA.  #NANA. #NANA. #NANA.  #NANA.

IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM  #NANA. #N/ANA. ANIANA.  #NIANA.  #NANA. #NANA. #NANA.  #NANA.

ARGENTINA

PESAAR 0 06/09/11 PESAAR  Energy 5.90125 09/06/2011 87.414MM 6.34 6.64 92.87 93.37 0.00 0.58 010  #NANA. B+/Baz/B+
TELEFO 8.85 08/11 TELEFO  Communications 8.85 01/08/2011 134.644MM 8.37 6.83 10554 106.04 -0.06 -0.20 2.76 435 B+/-l-
BRAZIL

PETBRAL2 3/8 04/08 PETBRA  Energy 12375 01/04/2008 00 #NANA. #NANA. ANIANA. #NIANA.  #NANA. #NANA. #NIANA.  #NANA.

PETBRA 9 7/8 05/08 PETBRA  Energy 9.875 09/05/2008 224.25MM 9.85 352 100.05 10055  #N/ANA. 0.05 0.02 -1506

PETBRA 9 3/4 07/11 PETBRA  Energy 9.75 06/07/2011 235.36MM 8.25 3.62 118.25 11825 #N/ANA. 0.00 272 57

PETBRA 9 1/8 07/13 PETBRA  Energy 9.125 02/07/2013 374.23MM 773 512 118.00 118.00 -2.50 1.00 411 199 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA  Energy .75 15/09/2014 397.9MM 6.94 556 111.60 11160 -2.40 -1.43 5.04 170

PETBRA 6 1/8 10/16 PETBRA  Energy 6.125 06/10/2016 899.1MM 5.93 5.64 103.25 103.25 0.30 0.75 6.53 182

PETBRA 8 3/8 12/18 PETBRA  Energy 8.375 10/12/2018 576.78MM 7.12 6.09 117.63 117.63 0.3 -1.62 7.10 224

CHINA

CNOOC 6 3/8 03/12 CNOOC  Energy 6.375 08/03/2012 500MM  #NIANA.  #N/ANA. ANIANA. #NANA.  #NANA. #NANA. #NANA.  #NANA. AA2IA
SDBC 4.7 08/24/09 SDBC Financial 47 24/08/2009 10MMM 467 412 100.70 100.70 0.00 0.00 123 7

SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.79 4.49 95.48 95.48 0.01 0.01 248 90

SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.80 472 95.66 95.66 0.00 0.00 3.96 102

SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.75 481 93.36 93.36 0.00 0.00 521 08 AAZIA
SDBC 5.48 01/06/20 SDBC Financial 548 06/01/2020 20MMM 5.20 486 105.43 105.43 0.00 0.00 8.47 79

SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 450 480 84.51 8451 0.00 0.00 15.87 80

MEXICO

AMXLMM 4 1/8 03/09 AMXLMM  Communications 4125 01/03/2009 497.75MM 414 451 99.64 99.73 -0.01 -0.69 081 214
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AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.72 5.65 100.32 100.82 -0.13 -0.05 5.42 174
PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 293.675MM 6.07 2.83 100.89 100.98 0.02 -0.03 0.29 33
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 7.61 3.14 103.41 103.54 0.03 0.19 0.72 103 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 7.61 3.09 10351 103.51 -0.07 -0.25 0.72 140
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.63 6.51 101.45 101.79 -0.04 -0.02 1.30 418 -/Ba2/BB-
OKST 10 3/8 08/09 OKST Communications 10.375 17/08/2009 266420000  #N/AN.A. #N/AN.A. #N/ANA. #N/ANA.  #NIANA. #NJANA. #N/ANA.  #NANA.
OKST7 3/4 04/27/12 OKST Communications 7.75 27/04/2012 172000000  #N/AN.A.  #N/ANA. #NIANA.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA. BE-/Basl
KAZAKHSTAN
BTAS7 7/8 06/02/10 BTAS Financial 7.875 02/06/2010 600MM 8.46 11.73 92.85 93.22 0.03 0.03 1.79 929
BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.66 12.16 82.59 83.09 0.04 0.04 4.38 896 BR/Baal/BR+
BTAS8 1/2 02/10/15 BTAS Financial 8.5 10/02/2015 350MM 10.14 12.04 83.62 84.12 0.05 0.05 473 857
BTAS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 10.27 10.41 80.09 80.59 -0.02 -0.02 9.09 815
TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/AN.A. #N/ANA. #N/ANA.  #N/ANA.  #NIANA. #NJANA. #N/ANA.  #NANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.55 6.24 103.59 103.95 -0.01 -0.01 1.36 384
ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 791 6.90 102.51 103.01 -0.02 0.00 2.23 446 B+/BaL/BB-
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.02 8.46 102.53 102.66 0.05 0.05 325 563
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 9.11 9.21 98.55 99.05 -0.02 -0.02 5.38 31
VENEZUELA
PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 61.323MM  #N/AN.A.  #N/ANA. #NIANA.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 618.863MM 7.88 7.54 104.07 10457 0.07 1.15 6.27 404 B/B1/CCC
PETROZ 8.37 10/22 PETROZ Energy 8.37 01/10/2022 75MM  #N/ANA. #NIANA. #NJANAA. - #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
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