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[lonroBble pbIHKK CeroaHs oA 2RI

e Bnagumup EBctudees viadimir.evstifeev@alemar.ru
ExeHeBHbI BroNIneTeHb MHBECTOpA -

Ten. +7 (495) 411-66-55 06, 131

e

AAEMAP

MHBECTUUMOHHO-®HHAHCOBAR
KOPIOPALS

USTI0Y 498 % -3 6n Rus30SPR 89 6. 29 6.n EMBI+ 41579 n. -131 n EUR/USD 1.3509 0.0005 Cbonds 11296 n. 0.028 n. OIL Brent 69.61 $b 116 $

[OuHamuka cnpagoB EMBI+ 33F ﬂﬂ, HA Pb|HOK

250 250
— EMBI+ Poceusi cnpap

230 — EMBI+ Bpaaunus cnpag,
210 — EMBI+ cnpag

w0  MaKpoakoHoMMKa

190
P ELIE nosbicun npoueHTHyto ctaBky Ha 0.25 mpoLEeHTHOro myHkTa - Ao 4% rogosbix ¢
- . 3.75%, 4yTO COBMANO C MPOTHO30M AHANWTMKOB. TeKyLMid YPOBEHb CTaBKM SBNSETCS

£ MakcumanbHbIM ¢ asrycta 2001 roga. BeicTynas no utoram sacefanus, rmasa ELIB XKak-

Knop Tpuwe 3asBun, 4T0 AEHEXHO-KpeauTHas nonutuka Esponeiickoro LienTpobanka no-
110 WMW 100 NpexHeMy OCTaeTcs  CTUMYNMpYIOLLEA W OTMEeTUN  HeoDXOOMMOCTb  YETKMX W
% CBOEBpeMEeHHbIX aeicTBui LIb ans obecneveHust LeHOBOI cTabunbHOCTW. Tpuwe Takke
0 OTMETWI, YTO NOBbLILIEHNE CTaBKW ObINO BbI3BAHO WMHAMALMOHHBIMK puckamu. Ha doHe
% ‘ ‘ ‘ %0 BLICOKVIX TEMMOB SKOHOMUYECKOTO pocTa pervioHa (nporHoasl ELIB Obinv noBbiweHs! ¢ 2.1%
06.06.2007 17.04.2007 26.02.2007 04.01.2007 [0 2.3%) M CBSI3aHHOMO C HUM YBEMMYEHMs! LIEHOBOrO AasneHns, ELIB MOXeT noBbicuTb
CTaBKy eLle ABaX/bl B 3TOM rogy.

MemoyHuk: JP Morgan

HopmanusoBaHHbIe nokanbHble AONTOBbIE HAEKCI Ba3oBble akTuBbI

100.40% [oxogHocTu kasHavenckux obssatenbcts CLUA cHusunuch B cpeHeM Ha 3-5 NyHKTOB Mo
Mepe [OCTVKEHUS HakaHyHe 9-MecsuHbIX MakcuMymoB. B To Xe Bpems, nepecMoTp
MPOrHO30B KPYNHbIMA MHBECTULMOHHBIMM KoMnaHusamu CLUA B CTOPOHY HEU3MeHHOCTU

100.20% .
npoueHTHoit ctaBkn ®PC BnnoTb A0 KOHUA rofa OkasblBaeT HeraTWBHOE AABMEHWE Ha
ctpateros. [loxogHocTb 10-neTHux 0bs3atensCcTe coctaenset 4.98%.
100.00%
CCT Pa3BuBatoLLnecs pbiHKK
RUX-C bonds LeHogd I'Ipona»(vm PUCKOBLIX [OMTrOB COXPaHWIUChL B YeTBepr. "AnneTut MHBECTOPOB K PHCKY Ha
o — Chonds-Muni ieHoBo# Tekylleit Heaene CyLEeCTBEHHO COKpaTUNCs, YTO CTano MpuunHONA rnobanbHoro pocta
.o0% T T T T T

PbIHKOB aKLMil, @ Takke CTPEMUTENbHOMO pocTa CTaBOK pbiHka ©a3oBbix akTMBoB. MHAekC

06.06.2007  28.04.2007 26.03.2007 15.02.2007 11.01.2007  29.11.2006 EMBI+ CHU3MMCS [0 41579(_131) M., eT0 CNPaj; PacLLMpHICs A0 156(+4) 6.n.

MemoyHuk: www. Cbonds.ru

PbiHoOK py6neBbix obnumraumi

NDF RUR/USD, MIBID rate (%,
) Ha nokanbHOM [ONMTOBOM pbIHKE MPOZAXM ycununucb, npn 3TOM OCHOBHOE CHUXEHME

E [EMOHCTPUPYIOT TOCBbLIMYCKA C AanNbHAMM CPOKaMW MOralleHWit, KOTopble Mo-NpexHeMy
7 S ™ BbIMMSAAT NepekynneHHbIMWA.  HeraTuBHble OXugaHust no pybneBol NMKBUOHOCTU W
g e CHWKEHME Ha rnobanbHbIX [ONrOBbIX PblHKAX OKa3blBAlT AABMEHWE HA KOTWUPOBKY
R S (nodpobHee Ha cmp. 2).
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2 e MBID rate
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0 T T T T T T T T T T T T T T T
02505075 1 2 3 4 5 6 7 8 9 10 11 12

MemoyHuk: Bloomberg
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MemoyHuk: Bloomberg

2
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MemoyHuk: Bloomberg

JIOKAIbHbIV JONrOBOW PbIHOK

NuksuagHocTb 1 CTasku

Pybnesas n1KBUOHOCTb OCTATCA CTAabUNBHOM M ceroaHs yTpom coctasuna 1,750.7(+5.4)
mnpa pyb. fenosutsl BaHkoB B LIB cokpatunuch o 1,287.5 (-10.7) mnpa. py6., pocty
NIMKBMAHOCTM CNOCOBCTBOBANO yBENNYEHNE OCTATKOB Ha kopcyeTax Ao 463.2(+16.1) mnpg
pyb. CTaBkM [EHEXHOrO pbiHKA MPOAOIKAT HAaXOAWTbCH HAa HEBLICOKOM YPOBHE,
CTOUMOCTb OAHOAHEBHbIX KPEAUTOB BapbUpyeTCs B npegenax 2.5-3%. 3annaHnpoBaHHbIi
Ha ceroHs 0bbem nepBUYHOTO pbiHka obnurauuin coctaenseT 6.60 mnpa pyb., Ao koHua
HeJenu NponaeT elle oaHo pasmelleHne obbemom 3.5 mnpg pyb.

CTaBkn MeXOyHapOOHOTO [AEHEXHOTO pbiHKa CTabunbHbl, 3-MecsiyHas cTaeka Libor
cocrasnser 5.36%. [uHamuka poccuiickux NDF ykpenuna no3uuum amepukaHckomn
BarioTbl B CPEJHECPOYHON NEPCTIEKTMBE, TOrAA Kak CTaBKM MO A0NTOCPOYHBIM KOHTpaKTaMm
CTOSIT Ha MecTe.

VHBECTULMM: (hOKYC Ha NUKBULHOCTb

Ha nokanbHom OO0NTOBOM PblHKE NpoAaxu YCUNUAUCL, NPU 3TOM OCHOBHOE CHMXEHUe
OEMOHCTPUPYIOT rOCBbINYCKN C AanbHUMW CPOKaMu noraLueHun, KOTOpbIE MNO-NpexHemy
BbIMMAOAT nepekynneHHbIMA. HeraTtusHble 0XuaaHua no pyﬁJ'IEBOVI JIMKBUAHOCTN U
CHUXEHWE Ha rNobanbHbIX OONTrOBbIX PbIHKaX OKa3bIBaOT AaBNeHNE Ha KOTUPOBKN.

CekTop rocyfapcTBeHHbIX BbINYCKOB 3afaeT TOH BCEMY pbiHKY pybnesoro gonra. Buepa
npoAaxu npowwnuce no Bceit kpuso O®3, oTpaxas HeraTMBHY AWHAMWMKY Kak B
CYBEpPEHHBIX BHELLHNX 06s3aTensbCTBaX, Tak v obLyee CHkeHWe LieH rnobanbHbIX A0NTOB.
Takke pbIHOK OXWAAET CHKEHUS MMKBUAHOCTU YXKe Ha criedytolleil Heperne, NockombKy
HayHeTCs ynnata Hanoros, pasmelyeHne OBP Ha cymmy 350 mnipg py6., a Takke 13 nioHs
NpOMAYT ayKLMOHbI MO pa3MELLEeHNI0 ABYX BbinyckoB AanbHux OP3 obmm obvemom 32
mipa pyb. 3HauuTenbHoe OTBreYeHWe pybrieli MOXET ChpOBOLMPOBATb YCUNEHWE
npogax, npexae BCEro B AambHuX Bbimyckax O®3, 1 3aTeM pacnpocTpaHWTLCA Ha
BbICOKOMNMKBUAHbIE KOPNOPATUBHbIE BbIMYCKA.

KopnopatusHble "cuwwkn" yyBcTBoBanu cebs Gonee ysepeHHo. Cnpoc oTMeyvancs Ha
OeHumapku cpefHeit Alopauuu, TOrAa Kak AarbHUA CErMEHT OCTancs Ha YPOBHSAX
BTOPHUKa. B ganbHeilwuem, B cryyae BO3HUKHOBEHUS AehuLMTa NUKBUAHOCTY, BEPOSITEH
nepeTok CPeacTB W3 BbiMyCKOB C AarnbHUMM CPOKaMu MoralleHnin B KOPOTKUE U cpeaHue
Bymaru.

WHBecTuUmMm: dokyc Ha JOXOAHOCTb

Mo Mepe Hakanswolweics cutyauun B Oymarax nNepBOrO YPOBHS  BO3HMKAKOT
CTpaTernyeckme nokymnku B BbICOKOAOXOAHBIX BbIMyCKax. TeM HE MeHee, XapakTep CAenok
foKaneH M pacnpocTpaHseTcs Nulwb Ha Havubonee NWKBUAHbIE BbINYCKM BTOPOrO M
TpeTbero "alwenoHoB”. [anbHenwee yXyAleHne KOHBIOHKTYPbl B “"(huLLKax" cerMeHTa
Bymar ¢ BbICOKOW KyNOHHOI JOXOAHOCTbI0 MOXET MPOAEMOHCTPMPOBATH POCT.

MHBGCTVILI,VIOHHbIe naeun

YK Kopa. CrinsiHue ¢ rpynnoit "Xonuaein" QOMKHO NPUBECTU K CHUKEHWIO JOXOAHOCTM MO
BbiNycKy A0 ypoBHa 10.60% (-200 6.n.), kK TOMY Xe, BbICOKUA KYMOH, YCTaHOBMEHHbINA MO
BbIMYCKY, SBMAETCH OOHUM 13 CAMbIX BbICOKMX B CEKTOPE TOProBMM.

LleHTpTenekom 4. Bbinyck HeAoOLEHeH OTHOCUTENbHO LieHTpTenekoM 5, Npu 3ToM cnpag,
kK O®3 BbIrMsOMT 3aBbleHHbIM. CrpaBeanuByl0 JOXOAHOCTb OLEHWBAEM Ha YPOBHeE
7.10%.

CubupbTenekom 5. Tekyllas [OXOOHOCTb MO BbIMYCKY HAaXOAMTCS Ha ypoBHe Gonee
OMVHHOTO No Atopauun Bbinycka CubupbTenekom 7. CnekynsiTUBHbIA - NOTeHuWan
CHIKeHus goxogHocty 30 6.1

MOWTK-2. Mopyuutens no Beinycky OAO "Mocobnras”. Cnpoc Ha aykuuoHe no
pa3smelleHnio Mocobnras bbin kpaiiHe BbICOKMM, MO3TOMY YacTb HEyAOBMNETBOPEHHOrO
Cnpoca MOXeT NepemecTuUTbCA B 3TOT BbIMYCK.

Amypmetann 2. HeoG0CHOBaHHO LUMPOKWIA CMP3L, K aHaNOrMYHOMY MO AtopaLun Bbimycky
Meuen 2. CnpaBegnuBbiit cnpag k O®3 oueHuBaeM Ha yposHe 270 6.n. unn 130 6.:. K
Meuen 2. K Tomy xe, 3TO npeanornaraeT COKpalleHue [AOXOLHOCTW MO  BbIMyCKy
AwmypmeTtann 1 Ha 10-15 6.n.

CatypH HIMO 2. Bbinyck TOpryeTcs LMpe aHanoryHoro no MynbTunnnkaTopam BTOPOro
Bbinycka komnaHun YMIMO. Bbinyck MMEET CnekynaTUBHbIA MOTEHUMAn CHUXeHWs
poxoaHocTu 15-20 6.n. k aoxogHocTu 8.05%.

7 vioHs 2007 .
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Security Name (IIQSSEGNISI\I/IZSI) CO(LOJASOH Next coupon Put Maturity Ask Bid ld;ehtng Sdr:::tng 1mn(;I:ng YTM / YTP Mod. Dur. Sg:eid
003

003 25057 40,817 740 25/07/2007 20/01/2010 103.87 103.76 -0.04 595 /- 2.26

003 25058 40,655 6.30  01/08/2007 30/04/2008 100.77 100.68 -0.08 0.03 558 /- 0.83

003 25059 40,821 6.10  25/07/2007 19/01/2011 100.59 100.55 0.02 6.06 /- 3.07

003 25060 40,734 580  01/08/2007 29/04/2009 100.25 100.15 -0.04 - 581 /- 170

003 25061 22,902 580  08/08/2007 05/05/2010 99.80 99.65 0.00 0.00 0.25 6.03 /- 2.53

003 26198 42,117 600  04/11/2007 02/11/2012 99.00 98.73 - -0.14 0.09 6.24 | - 4.35

003 26199 26,883 6.10  18/07/2007 11/07/2012 100.35 100.15 0.00 0.00 0.35 6.18 / - 413

003 27019 8,800 10.00  18/07/2007 18/07/2007 100.50 100.50 -0.01 -0.09 -0.36 547 [ - 0.11

003 27020 8,800 10.00  08/08/2007 08/08/2007 101.30 100.25 0.00 534 /- 0.17

003 27025 25,806 600  13/06/2007 13/06/2007 100.09 100.00 -0.09 314 /- 0.02

003 27026 16,000 700  13/06/2007 11/03/2009 104.20 101.10 1.65 - 495 /- 159

003 46001 60,000 10.00  13/06/2007 10/09/2008 103.55 103.30 -0.08 -0.28 733 /- 1.10

003 46002 62,000 900  15/08/2007 08/08/2012 109.90 109.80 -0.10 6.30 /- 3.97

003 46003 37,298 10.00  18/07/2007 14/07/2010 110.09 110.00 0.05 6.48 / - 251

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

003 46010 30 13/06/2007 17/05/2028 - #NIANA. [ #NJANA.| -

003 46011 30 12/09/2007 20/08/2025 - - - - #NIANA. [ #NJANA.| -

003 46012 40 121 03/10/2007 05/09/2029 74.17 74.17 0.01 -0.21 1.30 6.40 / - 14.06

003 46014 58,290 900  12/09/2007 29/08/2018 109.40 109.30 -0.10 -0.05 6.55 / - 7.14

003 46017 79,995 850  15/08/2007 03/08/2016 106.78 106.66 -0.24 0.32 6.33 /- 6.33

003 46018 90,000 900  13/06/2007 24/11/2021 111.95 111.75 -0.30 0.45 6.44 | - 8.25

003 46020 52 690  15/08/2007 06/02/2036 103.35 103.20 -0.38 0.48 6.75 / - 11.88

003 46021 29,972 800  22/08/2007 08/08/2018 100.70 100.55 0.00 -0.20 0.75 6.33 /- 7.32

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 105.33 105.33 453 /- 0.93 -114
Mocksa 36 4,000 10.00  16/06/2007 16/12/2008 106.75 105.59 - 581 /- 1.33 2
Mocksa 38 5,000 10.00  26/06/2007 26/12/2010 112,52 112,52 0.02 -0.08 6.12 / - 2.82 9
Mocksa 39 5,000 10.00  21/07/2007 21/07/2014 110.37 110.37 -0.03 641 /- 5.04 9
Mocksa 40 5,000 10.00  26/07/2007 26/10/2007 102.06 101.55 0.00 534 /- 0.36 -16
Mocksa 41 3,378 10.00  30/07/2007 30/07/2010 107.80 107.80 -0.10 6.10 / - 2,57 9
Mocksa 42 3,000 10.00  13/08/2007 13/08/2007 101.18 100.75 0.00 - 476 [ - 0.18 -69
Mocksa 43 5,000 10.00  17/08/2007 17/05/2008 103.72 103.72 2.28 6.05 /- 0.86 36
Mocksa 44 20,000 10.00  24/06/2007 24/06/2015 110.23 110.23 -0.02 0.42 6.46 | - 5.49 15
Mocksa 47 10,000 10.00  28/07/2007 28/04/2009 106.70 106.10 0.80 5.76 / - 1.65 -9
MyHuuyunanbHble u cyb6gpedepanbHble

AcTpaxatb 500 950  13/09/2007 17/12/2009 102.60 102.60 - 851 /- 2.09 249
BalukoprocTaH 4 500 8.02  13/09/2007 13/09/2007 100.27 100.27 0.00 7.05 / - 0.25

BalukoprocTaH 5 1,000 802  07/11/2007 04/11/2009 102.75 102.50 0.00 6.94 / - 2.09 98
Benoroposckast 061, 2 320 1350  29/10/2007 29/04/2008 105.05 104.75 -0.84 7.86 / - 0.80

Benoropogckast 061. 3 2,000 838  15/08/2007 10/11/2010 102.10 101.85 0.00 0.13 7.94 | - 2.79
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Security Name

Mocksa 43
Benoropoackas 06n. 4
Bonrorpap 1
Bonrorpap 2
Bonrorpapackas o6n. 253
Bonrorpapackas o6n. 261
Bonrorpapackas o6n. 351
BopoHexckas 06r. 1
BopoHexckas o6r. 2
BopoHexckas 061. 3
WkpyTckas obn. 241
WkpyTckas obn. 312
WpkyTckas obn. 311
WpkyTckas obn. 313
WpkyTckas obn. 314
KasaHb 3

Kanyckas obn. 1
Kanysckas obn. 2
Kapenus

Kuposckas 06n. 1
Kuposckas 06n. 2
Knurckmit p-H 1
Knurckmit p-H 2

Komun 5

Komn 6

Komn 7

Komn 8

Koctpomckas obn. 4
KpacHopapckuii kpaii
KpacHosipck 5
KpacHosipckuit kpait 3
Kypratckas o6n.
JleHuHrpazckas obn. 2
JleHuHrpazckas obn. 3
Jluneukas o6n. 3
Jlvneukas o6n. 4
MarapaH

Mapwuit On
Mockosckas 06r. 3
Mockosckas 06n. 4
Mockosckas 0611. 5

Issue size
(RUR MMM)

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

Coupon
(%)

10.00

9.70
9.65
8.10
12.00
11.99
13.00
13.00
10.25
10.00
8.00
9.50
7.75
8.25
9.32
9.00
8.60
8.15
8.39
8.45
12.00
9.75
13.00
13.50
10.00
9.00
11.00
10.00
8.50
7.00
9.25
14.01
12.50
7.00
7.95
11.00
8.25
11.00
11.00
10.00

Next coupon

17/08/2007
25/07/2007
19/07/2007
20/06/2007
21/11/2007
21/06/2007

14/06/2007
17/06/2007
02/07/2007
22/07/2007
24/10/2007
21/06/2007
25/07/2007
26/09/2007
29/08/2007
24/06/2007
03/09/2007
11/06/2007
21/06/2007
28/06/2007
#NIAN Ap
15/11/2007
24/06/2007
14/10/2007
23/11/2007
05/09/2007
12/06/2007
#NIAN Ap
18/10/2007
03/10/2007
18/06/2007
13/06/2007
15/06/2007
20/06/2007
24/07/2007
18/06/2007
23/08/2007
19/08/2007
24/07/2007
02/10/2007

Maturity

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

Ask

103.72
100.70
101.50
103.00
101.15
104.20
102.90
102.94
108.05
107.68
100.50
100.45
101.85
100.00
100.55
100.75
100.00
102.40
100.41
100.90
100.70

101.55
103.14
113.30
108.06
100.93
102.61

100.95

99.69
101.70
121.25
129.00
100.00
101.50
103.90
101.50
100.95
108.80
106.57

Bid
103.72
100.40
101.20
103.00
100.10
103.80
102.70
102.94
108.05
107.68
100.40
100.20
101.50

99.50
100.00
100.75
100.00
102.40
100.41
100.90
100.70

101.55
103.14
113.00
108.06
100.93
102.61

100.84

99.69
101.25
121.25
127.75
100.00
101.20
103.90
100.10
100.95
106.55
106.57

1d chng

net

0.00
0.00
0.00
0.00

0.00

0.00
0.00
0.00
0.00
0.00

0.00

0.00

0.00
0.00

0.00
0.00

0.00

5d chng

net

-0.18

0.13

-0.25

0.33

0.25

-0.23
-0.37
-0.88

-0.06

-2.52

0.00

0.09
0.17

-0.04

-1.02

0.17

1m chng

net

-2.28

-0.20
-0.20

0.03

-0.45

-0.14

0.28

-0.40

- #NIANA. [ #NIANA. |-

-0.97

2.39

- #NIANA. [ #NIANA. |-

0.23
0.01

-0.63

0.48
0.17

-0.30
-1.02
-0.06

YTM / YTP

6.05 / -
713 /-
821 /-
829 /-
8.01 /-
791 /-

.-
742 ] -
7.80 /-
815 /-
557 [ -
752 /-
814 /-
7913 /-
771 [ -
785 /-
919 /-
8.05 /-
791 /-
747 |-
8.36 /-

8.76 / -
729 [ -
741 [ -
741 ] -
711 /-
765 /-

719 /-
6.60 /-
8.88 /-
719 /-
731 /-
718 /-
770 / -
799 /-
8.04 /-
6.14 / -
6.77 [ -
750 /-

Mod. Dur.

0.86
3.60
0.98
2.08
2.48
1.26

0.47
1.64
3.06
0.10
123
2.08
0.37
1.39
191
0.48
3.33
242
0.70
1.92

1.26
0.49
2.64
4.69
531
0.67

1.22
119
2.06
261
4.82
0.26
3.25
1.10
170
0.19
161
2.32

OAS
Spread

36
100
242
227
195

178
187
183

170
180
2662

189
347
186
121
202
222

289
165
136
109

195

139
116
284
113
98
165
154
217
210
66
90
48
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Security Name

Mocksa 43
Mockosckas 06r. 6
Mockosckas 06n. 7
Hwxeropogckas o6n. 2
Hwxeropogckas 06n. 3
Hosocubupck 3
Hosocubupck 4
HoBocubupckas 06n. 2
HoBocubupckas 06n. 3
HoruHck 2
OpexoBo-3yeBo
Men3eHckas obn.
Camapckas 06n. 2
Camapckas 06n. 3
Caxa (fAkytuns) 3

Caxa (fAkytns) 6

Caxa (Akytns) 7
Tambogckas 061
Tsepckas 06n. 3
Tomck

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

Yda 4

Yda5

Xabaposck 6

XMAOQ 5

YygaLums 4

YygaLmsa 5
fApocnaenb
fApocnasckas 06n. 2

Issue size
(RUR MMM)

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

Coupon
(%)
10.00
9.00
8.00
9.99
8.70
12.00
8.60
13.30
8.50
10.25
11.50
9.50
6.82
7.60
12.00
10.00
7.95
8.00
7.95
12.00
10.00
8.00
8.00
8.50
8.20
10.03
8.40
8.00
12.00
12.33
7.85
9.00
12.78

Next coupon

17/08/2007
23/10/2007
24/10/2007
02/11/2007
25/10/2007
13/07/2007
25/06/2007
30/08/2007
19/06/2007
24/08/2007
22/06/2007
13/07/2007
14/06/2007
16/08/2007
19/06/2007
16/08/2007
19/07/2007
28/06/2007
31/08/2007
23/08/2007
13/10/2007
09/11/2007
26/06/2007
28/06/2007
27/06/2007
04/12/2007
22/06/2007
24/11/2007
26/11/2007
26/09/2007
05/12/2007
19/06/2007
03/07/2007

Put

Maturity

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

Ask

103.72
107.82
105.56
102.49
103.30
110.01
102.36
103.20
101.69
102.00
102.00
103.35

99.57
102.51
104.90
106.49
102.20
100.55
100.85
101.50
101.05

99.50

99.10
103.05
100.50
102.60
101.75
100.75
106.25
107.54
101.00
100.95
100.50

Bid
103.72
107.82
105.56
102.49
103.30
108.66
102.36
100.01
100.68
101.00
102.00
103.35

99.57
102.51
104.55
106.49
102.20
100.23
100.55
101.50
100.80

99.00

98.51
102.00
100.50
102.30
101.41
100.75
101.00
107.54
101.00
100.55
100.50

1d chng

net

0.00

0.00

0.00
0.00

0.00

0.00

0.00
0.00

0.00

0.00
0.00

0.00
0.00

0.00
0.00
0.00
0.00

5d chng

net

-0.08
-0.20
-0.11
-0.02
-0.26

-1.55
-0.44

0.15

0.15

-0.11
-0.95

0.16

0.09
0.00

-0.01

-0.76

1m chng

net

-2.28

0.20
0.04

0.30

-0.75
-0.14

0.43

-0.38

-0.53

0.12

-0.96
-1.30

0.40

-0.42

YTM / YTP

6.05 / -
6.78 / -
7.09 /-
7.08 /-
739 /-
731 /-
783 /-
1019 /-
762 /-
9.69 /-
9.79 / -
8.10 /-
715 /-
7.08 /-
739 /-
773 [ -
769 /-
791 /-
766 /-
875 /-
736 /-
726 /-
759 [ -
736 /-
8.00 /-
756 /-
785 /-
719 /-
821 /-
791 /-
770 /-
859 /-
575 /-

Mod. Dur.

0.86
313
5.05
0.80
3.47
172
2.48
0.44
211
181
0.89
1.96
271
3.38
0.90
2.39
4.36
115
132
0.40
0.33
211
3.58
1.76
1.34
0.90
2.09
214
0.90
1.53
3.26
1.48
0.07

OAS
Spread

36

71

76
160
120
138
177
449
163
366
394
185
110

97
165
118

209

306
180
265
254
144
214
181
185
171

201
159
181

27
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Security Name Issue size Coupon (%) Next coupon Put Maturity Ask Bid  1dchng net 5d chng net 1m chng YTM [ YTP Mod. Dur.  OAS
(RUR MMM) net Spread
fpocnasckasi obn. 4 1,000 10.50 2411172007 26/05/2009 106.10 106.10 7.00 /- 171 111
fipocnasckasi 0bn. 5 500 7.75 30/06/2007 30/12/2008 99.80 99.80 - - -0.15 787 [ - 1.35 201
fpocnasckasi 0bn. 6 2,000 7.75 23/10/2007 19/04/2011 100.52 100.52 0.00 0.12 0.44 717 1 - 317 120
fpocnasckasi obn. 7 2,000 8.50 03/07/2007 30/03/2010 101.10 101.10 0.00 0.10 745 [ - 2.34 148
Tonnueo u 3Hepezemuka
AnbsHe HK 3,000 8.92 19/09/2007 16/09/2009 14/09/2011 101.00 101.00 0.00 -0.20 -0.10 477 1 8.60 1.91 261
Bauukupatepro 3 1,500 8.30 28/06/2007 19/03/2009 09/03/2011 101.00 100.80 0.00 -0.02 389 /7.98 153 197
l"asnpom A4 5,000 8.22 15/08/2007 10/02/2010 105.05 104.85 0.00 0.20 0.65 6.28 / - 227 31
l"asnpom A5 5,000 7.58 09/10/2007 09/10/2007 100.80 100.50 - - - 5.67 /- 0.32 17
l"a3npom A6 5,000 6.95 09/08/2007 06/08/2009 101.75 101.25 0.00 0.10 0.40 6.29 / - 1.89 38
l"asnpom A7 5,000 6.79 01/11/2007 29/10/2009 101.45 100.90 0.00 0.10 0.35 6.35 / - 211 41
l"asnpom A8 5,000 7.00 01/11/2007 2711072011 100.90 100.75 0.00 -0.10 0.25 6.89 / - 3.59 76
l"a3npom 9 5,000 7.23 22/08/2007 12/02/2014 101.55 101.25 0.00 -0.15 0.15 7.08 / - 497 76
IT-13U 3 1,500 10.45 19/10/2007 18/04/2008 100.20 100.20 - 0.05 0.09 10.43 /10.43 0.76 460
[T-ToU 4 2,000 10.71 05/09/2007 02/09/2009 100.30 100.30 0.00 0.06 -0.05 1082 / - 1.81 473
Kyitbbilwesasot 2 2,000 8.80 07/09/2007 04/03/2011 100.95 100.55 0.00 0.15 8.74 | - 2.95 260
Jlenanepro 2 3,000 8.54 03/08/2007 2710172012 102.55 102.40 0.00 -0.05 8.04 /- 355 185
JlyKoun 2 6,000 7.25 20/11/2007 17/11/2009 101.27 101.27 - 1.22 6.79 /1 6.79 214 83
JlyKoun 3 8,000 7.10 14/06/2007 08/12/2011 100.65 100.40 0.00 -0.10 -0.05 7.08 /- 3.56 93
JlyKoun 4 6,000 7.40 14/06/2007 - 05/12/2013 101.85 101.60 0.00 -0.15 0.05 719 /- 477 88
MocaHepro 1 5,000 7.54 18/09/2007 15/09/2009 13/09/2011 101.15 101.05 0.00 0.05 701 /712 1.96 126
MocaHepro 2 5,000 7.65 30/08/2007 23/02/2012 18/02/2016 102.00 102.00 0.00 0.15 425 [ 7.27 371 109
MO3CK 6,000 8.05 11/09/2007 - 06/09/2011 101.45 101.35 0.00 -0.03 780 /- 3.36 166
Orks 5,000 7.50 04/10/2007 01/10/2009 29/09/2011 100.25 100.10 0.00 0.05 419 /755 2.00 159
PyccHeds 7,000 9.25 15/06/2007 12/12/2008 10/12/2010 80.54 80.54 -0.46 -4.94 11.62 [ 27.12 1.08 1983
CanasatHedTeOprCutHe3 3,000 10.00 13/11/2007 13/11/2007 10/11/2009 105.50 105.50 - 0.05 7.62 | -2.46 2.06 165
CaxaTpaHHedtela3 1,500 11.90 05/12/2007 04/06/2008 02/12/2009 101.85 101.42 0.00 4.25 /10.39 0.88 453
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 100.80 100.60 0.00 350 /751 2.08 154
TataHepro 1,500 9.65 13/09/2007 13/03/2008 101.52 101.52 - 0.11 769 / - 0.69 198
®CKE3C1 5,000 8.80 19/06/2007 18/12/2007 101.37 101.37 0.00 6.23 / - 0.48 62
®CKEJC 2 7,000 8.25 26/06/2007 22/06/2010 103.80 103.65 0.00 0.05 0.30 6.99 / - 2.49 96
®CKEJC3 7,000 7.10 15/06/2007 12/12/2008 100.80 100.80 - 0.07 - 6.64 / - 133 83
OCKEJC 4 6,000 7.30 11/10/2007 06/10/2011 100.90 100.75 0.00 0.05 0.28 720 /- 351 106
®CKEJC5 5,000 7.20 04/12/2007 01/12/2009 100.90 100.75 0.00 0.05 0.35 6.95 / - 217 98
Memannypaus
Amypmetann 1 1,500 9.80 30/08/2007 26/02/2009 102.10 101.95 - 0.15 8.68 / - 1.47 276
Amypmetann 2 2,000 9.15 31/08/2007 26/02/2010 101.15 101.15 0.00 0.38 884 /- 2.22 278
BenoH 1 1,500 9.10 05/12/2007 - 03/06/2009 100.53 100.53 0.00 9.00 / - 171 302
BenoH 2 2,000 9.25 30/08/2007 27108/2009 23/02/2012 102.00 102.00 - 415 /841 1.86 243
3onoto Cenuraapa 1 500 13.00 27106/2007 25/06/2008 21/12/2011 100.10 100.10 0.00 3.18 /13.29 0.85 728
3onoto Cenuraapa 2 300 1450 03/07/2007 01/01/2008 28/06/2011 101.50 100.51 0.00 1.86 /13.23 0.49 733

7 nioHs 2007 T.

Crp.6/26



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (:'S;e';'\';&) CO(l;/E))Oh Next coupon Put Maturity Ask Bid ldr::;ng Sd:‘;ng 1mncer:ng YTM / YTP Mod. Dur. Sgﬁ\j\d
OCKE3C 3 7,000 710  15/06/2007 12/12/2008 100.80 100.80 0.07 6.64 /- 1.33 83
Kokc 1 3,000 895  19/07/2007 16/07/2009 101.40 101.40 0.00 0.00 0.35 837 /- 176 241
Kokc 2 5,000 870  20/09/2007 18/03/2010 15/03/2012 101.50 101.15 0.00 0.23 0.92 506 /8.32 2.30 227
Mareaut 1 1,500 985  21/06/2007 18/12/2008 100.30 100.30 0.00 8.24 | 8.24 1.30 238
Mareaut 2 5,000 820  28/09/2007 23/03/2012 - #NIANA. [ #NJANA.| -

MAWP Whesct 2 1,000 10.80  27/11/2007 27/11/2007 100.09 100.05 0.00 0.07 0.30 10.91 / 1091 043 514
Makey Mpynn 3,000 1125 13/09/2007 13/09/2007 12/03/2009 99.40 99.40 0.16 150 2.09 /13.88 0.24 801
Mertaasos um. Ceposa 2,000 875  31/08/2007 27/02/2009 100.00 100.00 0.50 893 /- 1.48 300
Meven 1 2,000 550  22/11/2007 22/11/2007 98.50 98.50 -0.99 9.09 /9.09 0.42 340
Meven 2 5,000 840  20/06/2007 16/06/2010 12/06/2013 103.00 102.85 0.00 0.00 3.96 / 7.44 2.46 140
HukHe-TNeckoe 1 550 13.00  21/06/2007 18/06/2009 99.92 99.92 -0.13 0.29 /0.29 1.91 930
HukHe-TNeHckoe 2 400 1225 10/07/2007 08/07/2008 100.05 100.05 0.00 -0.20 1219 / 12.19 0.90 622
HOK 400 1230 27/09/2007 25/09/2008 22/09/2011 100.90 100.50 0.00 0.13 0.25 3.80 / 12.01 1.09 602
HCMM3 1,000 1.00  19/11/2007 19/05/2008 100.00 100.00 1.00 / 1.00 0.94 -461
OMK 3,000 920  06/12/2007 12/06/2008 101.75 101.75 0.05 -0.10 751 /- 0.92 176
PycAn 3 6,000 720 21/09/2007 21/09/2008 100.40 100.40 0.05 6.98 /- 1.16 119
Ceo6ogHbiit Cokon 2 600 1175 22/11/2007 22/11/2007 100.50 100.20 0.05 1122 /1 11.22 0.42 544
Cesepcrans 3,000 810  28/06/2007 28/06/2007 100.14 100.14 -0.01 -0.01 561 /561 0.05 10
TMK 2 5,000 795  21/08/2007 19/02/2008 15/02/2011 101.00 100.40 0.30 1.35 / 7.01 0.64 135
TMK 3 3,000 760  25/09/2007 24/03/2009 100.68 100.68 7311731 158 143
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 99.92 99.92 9.11 /9.11 045 342
Xaitnenz Fong 750 12.75  04/07/2007 02/04/2008 100.27 100.27 0.00 -0.11 12.98 / 12.98 0.69 701
yTn3 3,000 950  20/06/2007 18/06/2008 16/06/2010 102.21 102.21 0.01 -0.07 258 /7.37 0.90 162
lMpoMbliwneHHOCMb

AsToBas2 3,000 1.00  15/08/2007 13/08/2008 101.60 90.12 0.30 4.68 | 4.68 1.18 -102
AsToBas3 5,000 780  26/06/2007 22/06/2010 100.30 100.03 0.01 0.08 /0.08 2.93 -92
AsTonpu6op 5,000 12.80  31/10/2007 31/10/2007 29/04/2009 99.50 99.00 0.00 -0.35 3.20 /15.24 0.35 925
Auren 1,200 800  15/11/2007 15/11/2007 97.99 97.99 -1.31 1321 /1321 0.39 732
ApHect 600 24/10/2007 23/04/2008 29/04/2009 100.15 99.95 0.00 -0.03 / -0.06 1.90 -556
BaronMalu 1 300 1350  21/06/2007 19/06/2008 102.55 102.45 0.95 1117 /1117 0.85 526
BaronMaLu 2 1,000 11.00  20/06/2007 15/12/2010 98.95 98.70 0.00 -0.18 3.76 /- 2.95 222
BKM 1,000 975  05/12/2007 04/06/2008 100.05 100.05 0.00 -0.20 0.36 9.93 /9.93 0.88 409
BMY 1,500 11.00  26/06/2007 25/12/2007 2211212009 100.77 100.77 0.00 0.11 2.13 1974 048 401
BonrabypMau 600 11.00  10/10/2007 10/10/2007 08/10/2008 99.85 99.85 -0.05 -0.05 2.98 /11.68 0.31 592
BocTokuemeHT 800 12.00  22/11/2007 22/11/2007 19/11/2009 100.35 100.35 0.15 2.16 /11.49 0.41 570
rA3 5,000 849  14/08/2007 12/02/2008 08/02/2011 100.68 100.68 0.03 -0.02 1.43 | 7.56 0.62 189
TmapoMawCepauc 1,000 990  27/11/2007 27/05/2008 24/11/2009 101.09 101.09 0.00 3.57 /8.89 0.87 310
LoporoByx 900 13/06/2007 11/06/2008 - #NIANA. [ #NJANA.| -

EMK 1,000 935  04/10/2007 04/10/2007 02/10/2008 99.40 99.40 2.81 /1150 0.29 574
WxMaw 2 1,000 1335 19/06/2007 17/06/2008 100.35 100.35 0.00 -0.45 13.38 / 13.38 0.83 735
WpyT 3 3,250 8.74  20/09/2007 16/09/2010 104.15 104.15 0.20 742 /- 2.68 136
UckuTumuemeHT 2 500 1250  08/08/2007 07/11/2007 05/11/2008 100.97 100.97 0.00 0.06 3.09 /10.47 0.37 474
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Security Name

TMK 2

Kamas 2
KupoBckuit 3-n
KpuorenMaiw 1
KpuorenMaw 2
JIOMO 3
Mapwitckuit HN3 1
Mapwitckuit HM3 2
Metap ®uHaHC
Mul 1

Mul 2

Motosun. 3aBogp!
MotopoCtpoutens
HB Petan
HukocXum 2
Huton 1

Huron 2

HKHX 3

HKHX 4

Hadpuc 2

O3HA

OM3 4

OM3 5
MensTsaxMpomApmaTtypa
MeHonnake

nv3
Mpomtpaktop 1
MpomTpakTop 2
PoctBepron
PbibuHckkabenb
CanasatCrekrno 1
CanasatCrekrno 2
CanioT JHeprus
CatypH HMO 1
CatypH HMO 2
Cesepcranb ABTO
Ceskabenb 1
Ceskabenb 2
Ceskabenb 3
Cubmpckui LiemeHT
CHX3
COK-AgTokomn.
TAUO

Issue size
(RUR MMM)

5,000
1,500
1,500

500
1,000
1,000

800
1,500

500
1,000
3,000
1,500

800
1,000
1,500
1,000
2,200
2,000
1,500
1,000

500

900
1,500

500
1,500
1,200
1,500
3,000

800
1,000

750
1,200
3,000
1,500
2,000
1,500

500
1,000
1,500

800
1,000
1,100
4,000

Coupon
(%)
7.95
8.45
9.20
9.75
11.20
12.50
12.40
12.00
12.95
7.85
8.90
10.00
12.00
9.90
12.30
1.00
11.75
8.00
9.99
10.20
10.80

8.80
10.60
11.25

9.90

9.75
10.75

9.30
10.75
11.60

9.28

9.80

8.90

9.25

8.00
12.50
10.50
11.25

9.70
10.70
12.00

8.42

Next coupon

21/08/2007
21/09/2007
26/09/2007
10/07/2007
19/06/2007
16/09/2007
19/06/2007
21/06/2007
14/06/2007
05/12/2007
11/09/2007
26/07/2007
20/09/2007
13/06/2007
16/08/2007
19/06/2007
19/06/2007
01/09/2007
01/10/2007
20/06/2007
12/06/2007
30/08/2007
04/09/2007
14/11/2007
21/06/2007
24/07/2007
05/07/2007
23/10/2007
27/11/2007
04/09/2007
25/09/2007
31/10/2007
26/06/2007
22/09/2007
21/09/2007
26/07/2007
08/07/2007

03/07/2007
14/06/2007
02/10/2007
25/10/2007
13/09/2007

Put

19/02/2008
19/09/2008
24/09/2008
10/07/2007
17/06/2008
16/09/2007

19/06/2008
12/06/2008

11/03/2008
26/07/2007
20/09/2007
10/12/2008
16/08/2007
18/12/2007

30/03/2009
18/06/2008
11/12/2007
01/09/2009
14/11/2007
19/06/2008
24/07/2007
20/10/2009
27/11/2007
04/03/2008

31/10/2007
21/03/2008
05/09/2007

02/10/2007

11/09/2008

Maturity

15/02/2011
17/09/2010
24/03/2010
08/07/2008
15/12/2009
05/09/2009
16/12/2008
16/12/2010
10/06/2010
03/06/2009
06/09/2011
22/01/2009
19/03/2009
09/12/2009
20/08/2009
16/12/2008
15/12/2009
01/09/2007
26/03/2012
16/12/2009
08/12/2009
26/02/2009
30/08/2011
11/11/2009
17/12/2009
21/07/2009
03/07/2008
18/10/2011
26/05/2009
28/02/2012
25/03/2008
28/10/2009
25/12/2007
23/03/2008
20/09/2011
21/01/2010
06/10/2007
28/11/2008
27/03/2012
12/06/2008
29/09/2009
24/04/2008
09/09/2010

Ask

101.00
101.20
101.10
102.25
100.00
100.40
100.04

99.90

99.75
100.05
101.10
100.15
100.20

99.98
100.56
100.00
102.05
100.36
104.00
100.08
100.39

87.50
102.65
100.38
100.80
100.11
100.25
102.80
100.58
100.50
102.18
100.34
100.85
100.40
100.28
100.00
100.05
100.00
100.25
100.00
101.00
100.75

99.90

Bid
100.40
100.80
101.10
102.25
100.00
100.40
100.04

99.65

99.33

99.50
101.10
100.15
100.20

99.98
100.56
100.00
102.05
100.36
104.00
100.08
100.39

87.50
102.65
100.25
100.80
100.11
100.25
102.80
100.58
100.50
102.18
100.34
100.61
100.40
100.28
100.00
100.05
100.00
100.25

99.85
100.25
100.75

99.60

1d chng
net

0.00
0.00

0.00
0.00
0.00
0.00

0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00

0.00
0.00
0.00

0.00

5d chng
net
0.30
-0.15
0.25
0.00
0.00
-0.10

-0.17
0.24

0.55
-0.15

-0.10

0.06

-0.28
0.03
-0.01

0.02
0.27

0.08
0.04

-0.85

-0.05

1m chng

YTM / YTP

135 /7.01
0.00 312 /7.75
4.02 | 8.44
-1.24 | -13.65
478 | 11.51
138 /1114
0.24 1 0.24
0.58 3.79 / 12.60
4.80 / 13.89
8.13 /8.13
1.37 / 750
0.74 / 8.88

-0.20 1.85 / 11.44

6.25 / 10.16

-0.39 0.82 /9.62

1.00 / 1.00

-0.23 11.09 /-

6.29 / 6.29
3.06 / 7.72
0.00 431 /10.36
2.10 /10.24
8.04 /8.04
419 /7.62
1.82 /10.06
0.32 4.46 | 10.68
0.55 /9.28
0.05 0.46 / 0.46
0.55 5.49 /9.62
1.98 /8.18
1.64 /10.43
8.87 /8.87
143 /853

-0.06 8.58 / 8.58

851 /851
1.69 /9.04

-0.20 8.15 /8.15
-1.03 12.89 / 12.89

S -
11.66 / -
0.26 /0.26
123 /878
0.50 11.36 / 11.36

-0.05 3.49 /880

OAS
Mod. Dur.

0.64
114
114
1.08
0.85
0.25
1.44
0.85
0.82
174
0.69
0.12
0.26
1.25
0.18
1.50
1.93
0.20
1.56
0.87
0.44
1.60
1.90
0.40
0.87
0.12
1.02
1.95
0.44
0.66
0.71
0.37
0.49
0.71
0.70
2.18
0.29

3.32
0.97
0.30
0.77
111

Spread

135
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (:'S;e';'\';&) CO(l;/E))Oh Next coupon Put Maturity Ask Bid ldr::;ng Sd:‘;ng 1mncer:ng YTM / YTP Mod. Dur. Sgﬁ\j\d
TMK 2 5,000 795  21/08/2007 19/02/2008 15/02/2011 101.00 100.40 0.30 1.35 / 7.01 0.64 135
B3 1,000 925  22/06/2007 20/06/2008 18/06/2010 101.30 101.10 0.00 0.25 2.86 /8.18 0.90 240
Tenaop 500 1220 20/11/2007 20/05/2008 17/11/2009 100.20 99.95 0.00 4.95 | 12.46 0.82 651
TepHa 1 500 100  19/06/2007 18/12/2007 16/12/2008 99.00 99.00 1.01 /293 051 -260
TepHa 2 1,500 1260  09/11/2007 09/11/2007 04/11/2011 99.60 99.60 0.00 -0.10 1.34 / 14.01 0.37 801
TexHoHuKonb 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 100.59 100.59 0.00 -0.03 3.73 1953 0.83 372
TpancMau 1 1,500 1.00  01/12/2007 01/12/2007 94.10 94.10 14.49 | 14.49 0.42 851
TpancMal 2 4,000 860  16/08/2007 12/02/2009 10/02/2011 101.40 101.40 0.00 0.70 371 /784 1.46 196
YMMO 2 4,000 950  21/06/2007 19/06/2008 17/12/2009 101.65 101.65 0.00 0.15 332 /796 0.90 219
YHUKYM 1,000 1250  19/06/2007 18/12/2007 15/12/2009 97.30 97.30 0.00 -2.60 3.90 /18.83 0.42 1254
Ypansarox3asop 1 2,000 940  02/10/2007 30/09/2008 101.40 101.01 -0.10 8.57 /| 8.57 1.16 273
YparsaroH3asos 2 3,000 935  03/10/2007 03/10/2007 05/10/2010 100.38 100.38 -0.11 0.80 /8.23 0.30 329
Ypandnektpomeas 3,000 825  04/09/2007 02/03/2010 28/02/2012 100.85 100.50 0.00 -0.38 4.89 /812 2.28 209
OMATIbSIHC 2,000 1050 13/07/2007 13/07/2007 08/07/2011 100.55 100.20 0.00 0.38 0.16 / 6.60 0.09 107
OHepromau 700 1150  27/11/2007 27/05/2008 22/11/2011 102.25 102.25 0.00 0.10 0.55 2.08 /9.23 0.87 343
OHeprocbep. pecypcsl 128 17.00  24/07/2007 18/01/2011 100.50 100.50 -0.27 0.50 15.46 | - 2.36 943
TenekoMMyHukayuu, Mmedua, mpaHcnopm

Aud 1,500 1175 20/06/2007 19/12/2007 17/06/2009 100.00 99.90 0.00 -0.05 -0.15 322 /1218 0.45 633
Axpren 200 13.00  20/07/2007 18/07/2008 17/07/2009 100.00 100.00 6.70 / 12.44 0.91 650
BonraTenexom 2 3,000 820  04/12/2007 02/12/2008 30/11/2010 101.40 101.40 322 1732 1.34 150
BonraTenexom 3 2,300 850  04/12/2007 30/11/2010 103.00 103.00 -0.20 765 /- 2.87 130
BonraTenexom 4 3,000 799  12/06/2007 08/09/2009 03/09/2013 101.90 101.65 0.00 0.00 2.76 17.32 191 138
Danscesiab 2 2,000 885  05/12/2007 02/06/2010 30/05/2012 104.25 104.00 0.00 0.00 4.66 7.42 251 136
Ranscesiab 3 1,500 860  05/12/2007 03/06/2009 102.05 101.75 0.00 0.00 7.70 /- 174 138
UcTnaith 2 3,000 1050  22/11/2007 22/05/2008 100.72 100.72 -0.04 0.15 9.92 /9.92 0.85 409
Wrepa 2,000 975  07/12/2007 07/12/2007 100.78 100.78 8.29 /8.29 0.46 263
MrTC 4 1,500 710 24/10/2007 22/04/2009 100.50 100.50 6.92 /6.92 1.66 104
MITC5 1,500 710  27/11/2007 25/05/2010 100.35 100.35 0.00 0.35 7.09 /7.09 254 110
Meracpon 3 3,000 925  16/10/2007 15/04/2008 100.00 100.00 9.44 | - 0.76 364
MMK TpaHcduHaHe 650 1150  12/07/2007 10/07/2008 101.30 100.66 0.00 0.23 0.48 10.78 / 10.78 0.92 488
PX[ 2 4,000 7.75  05/12/2007 05/12/2007 100.87 100.87 0.00 6.03 /- 0.47 48
PX[O 3 4,000 833  05/12/2007 02/12/2009 104.27 104.27 0.00 655 / - 2.16 60
PX[ 4 10,000 659  14/06/2007 14/06/2007 100.02 100.02 552 /- 0.02 3
PX[O 5 10,000 6.67  26/07/2007 22/01/2009 100.64 100.64 0.04 6.34 /- 145 52
PX[ 6 10,000 735 14/11/2007 10/11/2010 102.00 101.80 0.00 0.00 0.15 6.83 /- 2.89 78
PXO 7 5,000 755 14/11/2007 07/11/2012 103.25 103.05 0.00 0.05 0.25 6.96 /- 4.25 73
CeBepo-3anapHbiit Tenexom 2 1,500 750  04/07/2007 03/10/2007 98.00 98.00 -2.15 14.66 | 14.66 0.28 871
CeBepo-3anapgHbiit Tenexom 3 3,000 925  30/08/2007 28/02/2008 24/02/2011 100.00 100.00 -1.50 1.88 [ 9.57 0.65 381
CeBepo-3anagHbiit Tenexom 4 2,000 810  14/06/2007 08/12/2011 102.10 102.10 0.00 776 | - 3.49 148
CubupbTenekom 4 2,000 1250  05/07/2007 05/07/2007 100.37 100.37 -0.18 752 /- 0.07 199
CubupbTEneKkoM 5 3,000 920  26/10/2007 25/04/2008 101.60 101.60 0.05 -0.17 742 /- 0.80 169
CubupbTEneKkoM 6 2,000 785  20/09/2007 18/09/2008 16/09/2010 100.20 100.20 0.00 -0.25 313 /782 114 201

7 nioHs 2007 T.

Crp.9/26



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (Ejge';':llz&) CO(l;/E))Oh Next coupon Put Maturity Ask Bid ldr::;ng Sd:‘;ng 1mncer:ng YTM / YTP Mod. Dur. Sggid
CubupbTenekom 7 2,000 8.65 2171172007 20/05/2009 102.20 101.90 0.00 -0.10 7.64 | - 171 172
Cmaprc 2 500 14.00 26/06/2007 - 26/06/2007 100.09 100.00 - 1311 /13.11 0.05 729
Cmaptc 3 1,000 14.10 02/10/2007 30/09/2008 29/09/2009 99.46 99.46 0.08 225 13.95 1.20 -176
TpaHcaapo 2,500 11.65 09/08/2007 09/08/2007 05/02/2009 100.25 100.10 -0.09 1.11 /10.67 0.16 499
YPCW 4 3,000 9.99 01/11/2007 01/11/2007 101.23 101.23 0.05 -0.02 6.92 /- 0.38 137
YPCN5 2,000 9.19 18/10/2007 - 17/04/2008 101.90 101.55 720 /- 0.79 149
YPCWN 6 2,000 8.20 22/11/2007 20/11/2008 17/11/2011 101.35 101.05 0.00 0.25 252 [ 745 1.30 163
YPCN7 3,000 8.40 18/09/2007 17/03/2009 13/03/2012 100.00 100.00 3.31 /856 153 265
Yetb-Nyra 600 9.90 16/08/2007 11/02/2010 103.35 102.35 0.00 0.49 8.98 / - 219 292
LlenTp. Tenerpac 3 700 9.75 04/07/2007 01/04/2009 100.00 100.00 - - 1011 /- 151 411
LlentpTenekom 4 7,000 13.80 20/08/2007 - 21/08/2009 113.50 113.25 0.00 -0.40 7.26 1 7.26 1.80 134
LlentpTenekom 5 3,000 8.09 04/09/2007 02/09/2008 30/08/2011 101.60 101.30 0.00 - -0.35 2.10 /6.95 111 119
ONPIOHNOH 1,500 13.50 14/08/2007 - 10/11/2009 100.00 100.00 -0.18 - 12.36 / 12.36 1.88 635
tOxTenekom 3 3,500 10.90 09/10/2007 09/10/2007 10/10/2009 101.20 101.20 -0.01 -0.45 1.08 /733 0.32 176
tOxTenekom 4 5,000 10.00 13/06/2007 09/12/2009 103.87 103.57 0.00 0.02 8.61 /- 2.03 157
t0T3np 2 1,000 9.95 12/06/2007 - 10/03/2009 100.42 100.42 0.29 10.05 / 10.05 1.45 407
tOT3np 3 2,000 10.40 19/06/2007 16/12/2008 14/12/2010 100.70 100.40 0.00 4.60 / 10.25 1.26 431
baHku u puHaHCbI

A6corntot 2 1,000 9.70 01/10/2007 30/06/2008 101.20 101.20 - - 177 1177 1.01 -386
AgTobaH VHeBcT 250 13.00 26/06/2007 23/09/2008 100.14 100.14 -0.16 0.14 1351 /1351 1.05 743
AVKK KO 1,000 9.00 28/08/2007 23/08/2011 100.80 100.60 0.00 -0.17 -0.10 899 /- 3.23 281
AMKK 2 1,500 11.00 01/08/2007 01/02/2010 109.91 109.91 - 6.97 / 2.16 98
AMKK 3 2,250 9.40 15/07/2007 15/10/2010 105.50 105.00 0.00 7.83 / 2.69

AMXKK 4 900 8.70 01/08/2007 01/02/2012 106.90 106.45 0.00 0.18 719/ 3.62 103
AMKK 5 2,200 7.35 15/07/2007 15/10/2012 101.25 101.25 7.26 | - 414 105
AMXKK 6 2,500 7.40 15/07/2007 15/07/2014 101.90 101.40 - - 729 / 5.18 97
AMKK 7 4,000 7.68 15/07/2007 15/07/2016 103.17 103.17 0.00 -0.08 0.99 7.40 / 6.15 100
AMKK 8 5,000 7.63 15/06/2007 15/06/2018 102.88 102.88 0.08 1.08 745 | 4.93 89
AMKK 9 5,000 7.49 15/08/2007 - 15/02/2017 102.15 102.15 0.00 -1.35 7.38 [ - 551 94
AK Bapc 2 1,500 8.25 26/07/2007 26/07/2007 22/01/2009 99.98 99.98 -0.12 0.70 / 8.45 0.12 286
Aknbark 600 11.60 25/10/2007 24]04/2008 23/04/2009 100.20 99.85 0.00 5.65 / 11.87 0.77 596
Anbda-baxk 1 1,000 - 08/06/2007 - 08/06/2007 - #N/ANA. [ #NIANA.] -

Anbda bank 2 2,000 6.88 03/10/2007 02/04/2008 31/03/2010 - - - #N/ANA. [ #NIANA.] -

BaHk CaHk-MeTepbypr 1,000 9.60 17/06/2007 - 22/06/2009 100.07 100.07 - -0.03 713 /713 0.03

Brno 500 12.50 16/08/2007 16/08/2007 12/02/2009 100.41 100.41 0.00 -0.09 1.19 /10.68 0.17 499
BBPP 575 10.00 06/07/2007 11/10/2009 107.60 107.50 0.00 6.66 / 6.66 1.97

BospoxaeHue 3,000 8.95 05/09/2007 - 03/03/2010 101.70 101.70 0.00 0.70 841 /- 2.25 236
BTB 4 5,000 6.30 20/09/2007 20/03/2008 19/03/2009 100.00 100.00 2.83 /6.38 0.73 72
BTB5 15,000 5.90 26/07/2007 - 17/10/2013 100.35 100.35 5.96 /5.96 5.02 31
BTB 6 15,000 6.50 18/07/2007 18/07/2007 06/07/2016 100.20 100.20 0.06 / 477 0.11 -71
l"a3baHk 750 10.50 20/11/2007 09/07/2007 25/11/2008 100.45 100.25 0.00 -0.10 3.07 / 6.65 0.42 420
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name

["a3npombaHk 1
["a3npombaHk 2
[enbta Kpeaut
EspoKommepy
XKunCoulnoteka
XKun®uHane
3enuT 2

3enut 3
VmnakcbaHk 2
VmnakcbaHk 3
WHBecTToprbaHk 2
Keap 1

Keap 2

KMB 2

JlokobaHk 2
Macrep6aHk 2
Macrep6aHk 3
MIOM 3

Menseab

MWA 1

MWA 2

MWA 3

MKB 2

MITK ®uHaHe
MMB 2

MOWA 1

MOWA 2

MOWNTK 1
MOWTK 2

Moc. 3arnor. baHk
MocKommepubaHk 1
MocKommepubaHk 2
Homoc 6
Homoc 7
OprpacBaHk
MeTpokommepl, 2
IMpobuaHec 5
lMpocesabbaHk 4
36 Nuankr
PeHHuc

PocbaHk

PCXb 1

Issue size
(RUR MMM)

5,000
5,000
1,500
1,000
600
500
2,000
3,000
1,000
1,300
350
450
1,000
3,400
500
1,000
1,200
6,000
750
2,200
1,000
1,500
1,000
550
3,000
1,500
3,000
3,000
4,000
800
1,000
3,000
800
3,000
500
3,000
1,000
600
500
750
3,000
3,000

Coupon
(%)

7.10
6.54
7.09
11.50
11.50
9.25
8.39
8.45
1.00
1.00
10.25
11.50
11.15
1.75
10.65
11.50
11.75
7.60
13.00
10.00
8.60
9.40
10.40
12.90
6.50
9.00
7.99
9.00
8.99
11.65
9.30
8.40
10.03
8.25
10.00
8.50
9.69
8.20
12.50
10.40
7.89
7.20

Next coupon

02/08/2007
28/11/2007
04/12/2007
22/06/2007
25/10/2007
22/06/2007
17/08/2007
14/11/2007
20/10/2007
12/11/2007
16/10/2007
06/07/2007
19/06/2007
05/12/2007

23/11/2007
05/12/2007
04/10/2007
05/09/2007

07/08/2007
30/08/2007
06/12/2007
26/07/2007
15/08/2007
21/06/2007
07/09/2007
27/09/2007
25/09/2007
16/11/2007
05/12/2007
21/08/2007
16/08/2007
19/06/2007
11/08/2007
29/08/2007
31/10/2007
01/11/2007
26/09/2007
02/10/2007
16/08/2007
05/09/2007

Put

28/11/2007
21/12/2007

25/10/2007

14/11/2007

18/03/2008
03/12/2008

05/12/2007
04/10/2007
05/09/2007

26/02-/2009
06/12/2007
13/02-/2008
19/ 12-/2007
26/03’-/2009

05/12/2007
19/08/2008

18/12/2007

26/03/2008
01/04/2008

Maturity

27/01/2011
20/11/2013
01/12/2009
18/12/2009
22/10/2009
19/12/2008
16/02/2009
09/11/2011
20/04/2008
13/11/2009
14/10/2008
05/10/2007
15/09/2009
30/11/2011
22/04/2008
23/05/2008
30/11/2011
01/10/2009
01/09/2010
20/09/2012
09/08/2008
23/02/2012
04/06/2009
23/07/2009
11/02/2009
21/12/2010
07/09/2011
26/09/2009
26/03/2011
17/11/2009
10/12/2008
15/02/2011
16/08/2007
16/06/2009
10/02/2009
31/08/2009
29/04/2009
01/11/2007
23/09/2009
30/03/2010
15/02/2009
04/06/2008

Ask

100.37
100.55
100.50
100.75
100.50

99.25
100.95
100.44
100.00
100.08
100.15
100.00
100.37
100.70
100.20
100.01
100.60
100.25
100.30
103.60
101.10
101.10
100.80

99.96
100.22
102.15
100.76
100.35
100.29
100.10
100.67
100.08
100.54
100.25
100.10
101.07
100.20
100.30
100.15

99.75
100.97
100.10

Bid

100.37
100.15
100.50
100.75
100.50

98.00
100.95
100.44
100.00
100.08
100.15
100.00
100.37
100.70
100.20
100.01
100.60
100.25
100.20
103.60
100.90
100.70
100.80

98.50
100.22
102.15
100.76
100.35
100.29
100.10
100.57
100.00
100.54
100.25
100.10
101.07
100.20
100.30
100.15

99.00
100.75
100.10

1d chng
net
0.00
0.00

0.00
0.00

0.00
0.00

0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00

0.00
0.00

0.00
0.00

0.00
0.00
0.00

0.00

5d chng
net

-0.23

-0.06

-0.05

-0.01
-0.04

0.02

0.60
-0.01

1m chng
net

0.15
0.60

-0.09
0.77

0.04
-0.05

0.57

0.00

YTM / YTP

710 /-
6.58 / 5.86
6.99 /-
221 110.27
168 /10.32
431 /431
792 [ -
0.75 / 7.53
1.00 / 1.00
0.97 /0.97
10.36 / 10.36
11.98 / 11.98
3.81 /11.08
253 /738
o -
11.81 / 11.81
11.68 / 10.75
0.97 /6.88
0.93 /12,50
o -
792 17.92
345 /913
2.24 1 8.92
13.99 /13.99
257 /625
8.29 /8.29
7.86 /6.48
894 /-
441 18.99
1193 /-
269 /8.16
2.84 | 852
716 /7.16
2.08 /7.90
6.02 / 6.02
812 /-
8.98 /8.98
754 | 7.54
4.48 [ 12,62
3.39 /11.49
7.35 /735
729 1729

OAS

Mod. Dur. Sprea

2.99
5.04
217
0.47
0.35
1.40
1.47
041
0.86
2.39
1.16
0.29
0.67
1.34

0.84
3.25
031
0.22

1.04
148
0.46
1.65
0.63
2.26
2.60
1.39
154
1.96
0.46
1.05
0.18
0.47
151
1.89
162
0.38
0.69
0.72
1.48
0.90

d

103

69
102
452
462

-144

203
191

-458
-488

444
619
524
155

588
560
132
673

320
323
775

61
225
195
298
305
576
250
271
161
225

21
214
303
193
669
562
150
155
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (Ejge';':llz&) CO(l;/E))Oh Next coupon Put Maturity Ask Bid ldr::;ng Sd:‘;ng 1mncer:ng YTM / YTP Mod. Dur. Sggid
PCXB 2 7,000 7.85 22/08/2007 - 16/02/2011 103.00 102.70 0.00 0.40 715 [ - 3.03 108
PCXB 3 10,000 7.34 23/08/2007 18/02/2010 09/02/2017 101.05 100.75 0.00 0.45 211 /7.08 2.29 109
PTK-Nnanur 4 2,250 8.80 09/10/2007 - 08/04/2008 100.40 100.40 0.00 -0.01 8.44 | 8.44 0.75 258
PTK-Nnaunur 5 2,250 8.80 16/08/2007 16/08/2007 12/08/2010 100.33 99.00 0.00 0.64 /10.74 0.18 506
Pycckuit Ctanpapt 3 2,000 8.40 22/08/2007 - 22/08/2007 100.28 100.28 7.06 / 7.06 0.19 151
Pycckuit Ctanpapt 5 5,000 8.50 13/09/2007 11/09/2008 09/09/2010 100.65 100.65 3.22 /8.09 112 228
Pycckuit Ctanpapt 6 6,000 8.10 15/08/2007 15/08/2007 09/02/2011 100.10 100.10 0.00 0.39 /7.60 0.18 204
Pycckuit Ctanpapt 7 5,000 8.50 25/09/2007 25/03/2008 20/09/2011 107.99 107.99 -0.27 /-1.39 4,01 612
Pyc®anaHcbank 1 1,500 7.65 04/12/2007 02/12/2008 101.15 101.15 - - 6.94 / - 1.34 113
PycbbaHk 1 1,400 10.00 20/09/2007 - 19/03/2009 101.90 101.76 - -0.02 -0.40 9.05 / 9.05 151 311
PycbbaHk 2 2,000 9.50 22/08/2007 22/08/2008 22/02/2010 100.41 100.41 0.00 -0.16 0.16 9.53 /9.32 219 367
CesepHas KasHa 1,000 10.75 04/10/2007 02/10/2008 29/09/2011 100.40 99.90 0.00 -0.20 3.45 /10.88 1.13 495
CnasWHescTbank 2 900 9.00 29/10/2007 - 2711072008 100.00 100.00 9.19 /9.19 122 331
CobuHbaHk 2,000 12.00 14/11/2007 14/11/2007 13/05/2009 100.07 100.07 0.00 -0.13 - 2.75 [ 12.14 0.39 632
ConunpapHocTb 1,000 10.75 04/09/2007 04/12/2007 01/12/2009 100.00 100.00 - 0.00 220 /11.19 0.44 541
Coto3 1 1,000 9.25 26/07/2007 2410412008 101.55 100.00 -0.73 0.71 8.59 / 8.59 0.79 283
Coto3 2 2,000 8.37 04/10/2007 05/10/2009 100.01 100.01 -0.32 -0.54 853 /- 1.97 253
CTWH 300 15.50 02/10/2007 01/04/2008 100.00 100.00 0.03 0.00 16.01 / 16.01 0.68 985
CynocTpouTenbHbIit 1,500 10.50 05/07/2007 02/07/2009 100.35 100.35 0.00 -0.15 -0.05 0.22 /0.22 1.97 32
TathHK 500 11.00 08/08/2007 - 06/02/2008 100.00 100.00 0.00 11.25 /1 11.25 0.58 542
Tat®oHg 3 1,500 10.00 21/08/2007 20/11/2007 19/05/2009 100.93 100.75 0.00 -0.06 -0.24 194 /841 0.41 269
TK duHaHc 1,000 10.50 20/09/2007 - 18/09/2008 100.00 100.00 - 10.75 / 10.75 1.09 482
TpaHcKanutan 800 9.20 27108/2007 29/05/2008 01/06/2009 100.40 100.00 0.00 0.05 4.60 /9.29 0.87 354
TpaHcOuHaHe 3,000 10.50 25/06/2007 25/09/2009 102.50 102.50 0.50 9.61 /- 1.86 310
TypaHanem 3,000 7.75 09/10/2007 06/10/2009 100.13 100.13 - 7.83 /783 2.00 186
YBEPP 2 1,000 11.00 05/07/2007 - 02/07/2009 100.12 100.12 0.00 0.35/0.35 2.01 400
Ypan/msuHrLieHTp 1,000 11.50 2411012007 24]10/2007 28/10/2009 100.01 100.01 0.00 1051 /1172 0.34 594
YPCA1 1,500 7.65 26/07/2007 2410412008 100.20 100.20 7.62 [ 7.62 0.79 189
YPCA 2 1,500 10.00 15/06/2007 12/12/2008 100.05 100.05 7.82 782 131 225
YPCA 3 3,000 9.60 06/12/2007 04/06/2009 102.00 102.00 - - 8.67 / - 1.72 270
YPCA5 3,000 10.05 23/10/2007 - 18/10/2011 104.99 104.99 0.00 -0.26 119 884 /- 333 264
XKo 2 3,000 9.25 13/11/2007 12/05/2009 11/05/2010 100.75 100.75 0.00 0.05 - 6.08 /9.01 1.66 305
XKo 3 3,000 9.45 21/06/2007 18/09/2008 16/09/2010 101.00 101.00 - 0.10 0.50 355 /8.90 1.10 306
XKo 4 3,000 9.95 18/07/2007 15/10/2008 12/10/2011 101.75 101.75 0.00 -0.25 -0.10 2.84 /885 117 300
XMITK Otkpbitie 200 11.00 14/08/2007 - 11/11/2008 99.50 99.05 0.00 - 12.06 / - 1.19 653
LlentplHBecTbaHk 2 1,500 10.00 10/11/2007 10/11/2007 11/11/2009 100.50 100.50 0.00 0.00 158 /8.94 0.39 332
OkenobaHk 1,000 10.75 26/06/2007 25/12/2007 29/12/2009 100.10 100.10 0.00 0.10 0.15 2.34 110.97 0.48 519
Onemte 200 21/08/2007 08/02/2008 100.50 100.50 0.74 [ -0.74 0.68 -628
tOHMacTpym 6aHk 1,000 11.00 21/08/2007 17/02/2009 101.00 100.40 0.20 425 1 4.25 151 -153
lleekas u nuwesass NPOMbIWNEHHOCMb

Arpokom 1,500 10.75 26/06/2007 - 21/06/2011 99.00 99.00 -0.99 0.39 /0.39 3.82 2541
ArpoxonauHr 1,000 13.00 20/07/2007 20/07/2007 24]07/2009 100.10 100.10 0.00 0.23 0.68 /12.58 0.11 680
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (Ejge';':llz&) CO(l;/E))Oh Next coupon Put Maturity Ask Bid ldr::;ng Sd:‘;ng 1mncer:ng YTM / YTP Mod. Dur. Sggid
Bocrok-Cepsuc 1,500 10.99 13/09/2007 13/03/2008 10/09/2009 100.47 100.00 0.00 3.75 1/ 10.90 0.67 507
[lbimos 800 10.99 02/11/2007 02/05/2008 30/10/2009 100.35 100.35 0.00 -0.23 4.15 /10.83 0.79 497
3epHosas koM. HacTiowa 1,000 12.50 22/06/2007 20/06/2008 18/12/2009 100.00 100.00 - 5.39 /12.88 0.84 688
Kapat 2 500 12.00 26/06/2007 25/12/2007 22/12/2009 99.97 99.97 0.00 0.02 2.69 /12.39 0.47 653
KBK YepeLumyuku 700 11.30 03/09/2007 - 02/03/2009 100.20 99.70 0.00 5.01 /5.01 153 -79
KpacHbiit BoraTbipb 2,000 11.00 16/08/2007 14]02/2008 11/02/2010 100.15 100.05 0.00 2.89 /11.09 0.60 526
MenbH. kom6. B COKIbH. 1,000 11.50 30/08/2007 30/08/2007 26/02/2009 99.25 99.25 2.01 /15.24 0.20 929
Mutneng ®yn 1,000 12.50 21/08/2007 19/02/2008 16/02/2010 100.05 100.05 3.39 /13.00 0.60 708
MKX 2 1,000 12.90 28/08/2007 26/02/2008 25/08/2009 99.99 99.99 0.00 - - 438 /1181 0.62 595
MsicHas kopn. EBpocepsuc 1,500 13.25 19/06/2007 18/12/2007 100.33 100.33 -0.04 0.27 13.19 / 13.19 0.45 728
HoBble YepemyLuku 2 300 11.30 2410712007 22/04/2008 99.05 99.05 0.00 -0.94 -0.95 13.04 / 13.04 0.74 706
HyTpuHBecTXonanHr 1,200 11.00 12/06/2007 09/06/2009 100.25 100.25 4.86 | 4.86 1.75 -99
Owmena 50 18.00 04/07/2007 03/10/2007 102.00 101.15 0.00 1354 | - 0.28 770
OCT 2 1,000 08/11/2007 - 08/05/2008 99.10 99.10 0.99 /0.99 0.91

Oreu. MekapcTea 2 1,300 10.25 21/08/2007 21/08/2007 17/02/2009 100.20 100.05 1.18 /1 9.70 0.19 406
0X3 900 22/08/2007 21/05/2008 18/11/2009 100.00 99.90 - 0.02 /0.05 245 -548
OvakoBo 2 1,500 8.50 21/09/2007 - 19/09/2008 99.65 99.65 - - -0.06 897 /- 113 33
MapHac 2 1,000 10.80 23/08/2007 19/11/2009 17/11/2011 100.05 99.70 0.00 -0.14 -0.18 6.52 /11.31 1.96 518
Pycckuit Teketnb 2 1,000 12.75 06/09/2007 - 05/03/2009 95.60 95.60 0.00 0.13 16.31 / 16.31 135 996
Pycckuit Tekctunb 3 1,200 12.00 23/10/2007 23/10/2007 20/10/2009 98.00 98.00 - 0.00 2.86 /18.34 0.32 1213
CaH WHTepbpto 2 4,000 8.00 16/08/2007 - 13/08/2009 101.45 101.45 0.00 - 739 /- 1.87 145
CuHeprus 1,000 10.70 2411072007 24]10/2007 22/04/2009 99.83 99.83 0.00 0.13 0.53 231 /11.40 0.34 564
Cnaprak T[] 500 13.00 25/07/2007 - 23/01/2008 100.10 100.10 -0.60 13.17 11317 0.53 724
Tanocto 2 1,000 10.00 07/09/2007 07/09/2007 06/03/2009 99.70 99.70 164 /1141 0.23 569
Xne63asoa Ne28 2 5 12.00 12/06/2007 - 09/12/2008 100.00 100.00 1255 /- 121 648
Yepkn3oso 2,000 8.85 04/12/2007 02/06/2009 31/05/2011 100.03 100.03 0.00 0.16 4.66 /9.03 171 306
OpKOH MPOAYKT 1,200 11.40 13/09/2007 13/03/2008 10/09/2009 99.92 99.92 - - 4.05 / 11.79 0.66 591
O®KO 2 1,500 10.50 2710712007 25/01/2008 22/01/2010 100.75 100.65 -0.05 0.20 2.33 /952 0.56 378
FOHMMMnNK 2,000 9.75 11/09/2007 08/09/2009 06/09/2011 102.06 102.06 0.00 0.06 0.56 4.94 /890 1.87 291
Topzoens

AsTomMUp 1,000 11.66 04/09/2007 04/09/2007 01/09/2009 100.34 100.25 0.00 - 115 /10.51 0.22 484
AN 1,500 10.99 2410812007 24]08/2007 21/08/2009 100.40 100.40 0.11 0.10 0.89 /9.12 0.20 350
Anbkop 1,500 10.75 12/06/2007 11/12/2007 08/12/2009 100.85 100.85 - 0.00 190 /9.21 0.45 351
Anrteka 36.6 3,000 9.89 03/07/2007 01/07/2008 30/06/2009 101.80 101.80 0.00 -0.10 0.45 9.11 / 9.65 0.91 382
Apbar lMpecTux 1,500 10.50 22/06/2007 - 20/06/2008 100.20 100.00 0.00 - 0.32 /0.32 0.99 242
AtnaHt M 1,000 12.25 15/11/2007 15/11/2007 13/11/2008 100.06 100.06 0.00 0.06 0.06 11.85 / 12.43 0.39 659
Banaxa-Mama 1,000 11.25 26/10/2007 26/10/2007 23/10/2009 100.45 100.45 0.00 0.00 1.67 /10.22 0.35 451
BenasKomnnexr Mnioc 500 12.60 25/10/2007 24]04/2008 22/10/2009 98.10 98.10 0.00 0.01 5.81 /15.49 0.74 936
Benbiit ®perat 1,000 14.50 14/06/2007 - 17/12/2009 100.35 100.31 0.00 -0.02 0.13 1513 / - 1.82 875
Bpasepc 500 12.50 21/06/2007 21/12/2007 25/12/2009 100.19 100.19 0.00 0.53 3.96 /12.68 0.46 681
Bukropusa 1 1,500 10.40 02/08/2007 29/01/2009 100.80 100.80 0.02 10.09 / 10.09 137 413
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name

BukTopus 2
["a3akc
hxen-Ocp-Cn 1
Ixent-3cp-Cun 2
[vkas Opxupes
Duken

Dukene TpeguHr
[omoduHaHe
EBspocetb 2
Enutas Espona
/mMnnoans
WHkom-Naga 1
WHkom-aga 2
MHmapko
MHnpom 2
MHnpom 3
Wckpacodht
Kapo

Kapycenb ®uHaHC
Koneiika 1
Koneiika 2
Koneiika 3
JlaBepHa

JIBP WHTepTpena
M. Bugeo
Martut 1
Martut 2
Mapra 1

Maprta 2

Maprta 3
Matpuya
MuHHecko

Mup

MoHeTka
MocO6nla3
Hatyp Mpoaykr 2
[NaTepcoH
[NepekpecTok
Mpotek
Matepoyka 1
MaTepoyka 2

Issue size
(RUR MMM)

1,500
1,000
2,000
1,200
1,000
3,000
1,800
1,000
3,000
1,200

300

700
1,400
1,000
1,000
1,300

300

700
3,000
1,200
4,000
4,000
1,000

300
2,000
2,000
5,000

700
1,000
2,000
1,200

500
1,000
1,000
1,000
1,000
2,000
1,500
5,000
1,500
3,000

Coupon
(%)

10.89
10.50
9.25
5.00

9.25
11.00
12.50
10.25
10.75
11.30
12.00
12.00
10.50
10.70

8.95
13.30
12.50

9.75

9.40

8.70

9.80
11.00
14.90
10.00

9.34

8.20
14.84
11.75
13.00
12.32
13.75
10.50
10.70
10.75
10.75
10.00

8.15

8.90
11.45

9.30

Next coupon

21/08/2007
21/06/2007
25/10/2007
04/12/2007
12/07/2007
20/09/2007
20/07/2007
16/08/2007
04/12/2007
18/10/2007
01/08/2007
23/08/2007
17/08/2007
22/06/2007
19/07/2007
21/11/2007
04/09/2007
26/06/2007
20/09/2007
19/06/2007
22/08/2007
22/08/2007
11/10/2007
29/11/2007
21/11/2007
21/11/2007
28/09/2007
22/11/2007
05/12/2007
03/08/2007
13/06/2007
14/06/2007
27/06/2007
15/11/2007
22/06/2007
19/06/2007
21/06/2007
10/07/2007
07/11/2007
14/11/2007
19/06/2007

Put

19/06/2008
23/10/2008

20/07/2007

04/12/2007
16/10/2008
01/08/2007

24/06/2008
18/09/2008

18/02/2009
20/08/2008

29/05/2008
21/11/2007

01/02/2008

15/11/2007

18/12/2007
19/06/2008
10/07/2007
04/11/2009

Maturity

16/02/2010
16/12/2010
20/10/2011
04/12/2007
09/04/2009
17/03/2011
20/07/2009
14/02/2008
02/06/2009
14/10/2010
30/07/2008
22/11/2007
12/02/2010
19/12/2008
15/07/2010
18/05/2011
02/03/2010
22/12/2009
12/09/2013
17/06/2008
15/02/2012
15/02/2012
08/04/2010
26/11/2009
18/11/2009
19/11/2008
23/03/2012
22/05/2008
06/12/2009
02/08/2011
10/12/2008
10/12/2009
2711212007
14/05/2009
21/12/2008
16/06/2009
17/12/2009
08/07/2008
02/11/2011
12/05/2010
14/12/2010

Ask

102.10
100.84
100.75
100.02
100.10

97.75
100.15

99.89
100.05
100.10
100.15
100.35
100.25
100.40
100.40
100.35
100.96
100.24
101.95
100.80
100.00
101.55
100.81

99.80
100.73
102.40

99.00
99.90
98.47
99.91
100.80
99.98
100.18
103.20
100.45
100.30
100.00
99.65
101.00
104.60

Bid

102.10
100.84
100.55
100.02
100.10

97.75
100.05

99.89
100.05
100.10
100.05
100.23
100.25
100.40
100.40
100.35
100.96
100.24
101.95
100.80
100.00
101.40
100.81

99.80
100.73
102.40

99.00
99.90
98.47
99.91
100.15
99.98
100.18
102.50
100.45
100.30
100.00
99.65
101.00
104.45

1d chng

net

0.00
0.00

0.00

0.00
0.00
0.00

0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00

0.00
0.00
0.00

0.00
0.00

5d chng

net

-0.20

-0.08
-0.25

0.10

-0.03

0.09

-0.03

0.19

0.06

0.50

-0.03

0.27
0.02
0.09

-0.02
-0.23

0.00

-0.10

1m chng

YTM / YTP
net
1.80 1022 / -
2.96 /9.85
0.25 291 /8.92

- 5.02 /5.02
0.00 -0.05 /-0.05
3.30 1022 / -

057 /10.17
0.11 13.00 / 13.00
2.58 /10.40

- 457 110.93
0.25 141 /10.68
0.09 11.82 / 11.82
-0.43 1243 1 12.43
0.10 351 /351
0.12 10.81 / 10.81
0.10 9.04 /9.04
0.06 13.26 / -
0.07 532 /12.61
0.01 176 /827

8.86 / 8.86
3.36 /8.99
9.74 1 7.93
10.93 / 10.93
6.35 / 15.69
1.60 / 8.50
-0.10 7711 -

- #NIANA. [ #NIANA. |-
3.40 16.62 / 16.62
0.10 244 | 244
2.82 2.54 | 16.06
0.71 0.19 /0.19
0.42 1397 [ -

10.79 /10.79
-0.02 2.40 /10.50
892 /-
2.66 /10.09
0.17 4.15 / 10.05
0.68 /8.18
5.28 /9.26
1134 | -
0.58 796 /-

Mod. Dur.

213
0.88
121
0.47
1.84
291
0.11
0.59
0.45
1.16
0.14
041
2.07
1.37
237
3.12
2.04
0.86
113
0.90
1.47
3.48
223
0.82
0.42
129

0.79
233
0.54
1.42
1.82
0.48
0.40
1.29
0.46
0.89
0.08
2.02
2.30
2.75

OAS
Spread

410
401
306
-54
-582
402
529
706

499
499
601
621
-223
463
289
698
663
245
306
307
355
477
953
284
187

1039
-343
986
1208
768
440
476
233
434
420
260
323
514
187
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (:'S;e';'\';&) CO(l;/E))Oh Next coupon Put Maturity Ask Bid ldr::;ng Sd:‘;ng 1mncer:ng YTM / YTP Mod. Dur. Sgﬁ\j\d
PKC 1,500 9.70 17/10/2007 17/10/2007 15/04/2009 100.60 100.60 -0.10 1.59 /8.09 0.34 248
PocuHTep 2 400 10.00 04/07/2007 - 02/07/2008 99.80 99.80 10.59 / 10.59 0.92 470
PocuHTep 3 1,000 10.75 30/11/2007 30/11/2007 26/11/2010 100.23 100.23 - 1.46 / 10.50 0.44 476
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 100.13 100.13 0.00 4.34 | 11.52 0.77 563
CanBent 1,000 10.00 05/12/2007 - 03/12/2008 100.28 99.95 0.00 - -0.18 10.16 / 10.16 1.29 422
COPYC 1,200 10.20 09/08/2007 08/11/2007 05/11/2009 99.60 99.60 0.00 -0.08 2.00 / 11.64 0.37 586
CronunyHble [acTpoHOMbI 1,500 8.60 23/08/2007 21/08/2008 20/08/2009 100.00 100.00 0.00 -0.91 - 4.87 | 8.76 1.06 294
TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 99.48 99.48 0.00 0.15 -0.06 2.72 1 10.85 0.86 497
TOAN 2,000 12.00 14/06/2007 12/06/2008 10/12/2009 99.39 99.10 0.00 0.05 5.45 [ 13.22 0.83 721
Ton-Knura 1 700 5.00 09/08/2007 - 05/02/2009 92.00 92.00 7.39 1 7.39 1.49 152
Ton-Knura 2 1,500 10.51 14/06/2007 11/12/2008 09/12/2010 101.90 101.90 -0.05 -0.18 4.18 /9.35 1.26 344
YomypTHedTb 1,500 9.50 01/09/2007 - 01/09/2008 100.55 100.55 - 9.33 /9.33 1.08 349
YK KOPA 1,000 12.00 17/07/2007 15/01/2008 14/07/2009 100.30 100.30 -0.03 3.45 [ 11.97 0.52 612
®aaToH Aapo 1,000 10.50 02/08/2007 31/01/2008 30/07/2009 100.00 100.00 0.00 3.29 /10.73 0.57 493
tOrTpanantCepauc 1 600 1.00 19/06/2007 19/06/2007 98.50 98.50 59.77 1 59.77 0.02 4743
Ol TpaHautCepsuc 2 1,200 11.50 27/11/2007 25/11/2008 100.50 100.50 11.43 [ 11.43 1.25 543
llec u cenbckoe xo3dlicmeo

Arpuka 1,000 11.80 02/10/2007 01/04/2008 29/09/2009 99.97 99.97 -0.22 -0.03 436 /12.14 0.71 623
Arpo-Coto3 1,500 10.75 26/06/2007 - 21/06/2011 99.00 99.00 -0.99 0.39 /0.39 3.82 2541
ArpoxonauHr 1,000 13.00 20/07/2007 20/07/2007 24/07/2009 100.10 100.10 0.00 - 0.23 0.68 / 12.58 0.11 680
Apkapa 1 600 13.20 29/06/2007 28/06/2008 100.11 100.11 0.06 0.06 0.58 /0.58 0.69 488
Apkapa 2 700 13.31 22/08/2007 - 20/02/2009 100.18 100.18 0.04 -0.02 13.55 / - 111 741
BenlpanKopm 700 10.90 04/09/2007 04/12/2007 02/12/2008 100.00 100.00 3.72 1 11.35 0.44 556
FOT3K 2 1,500 11.50 21/06/2007 18/06/2009 100.08 100.08 0.18 /0.18 1.92 -562
113 ®uHanc 400 11.00 23/11/2007 23/05/2008 100.00 100.00 - 11.29 /11.29 0.84 539
MocCenbllpom 1,000 13.00 15/06/2007 12/12/2008 99.97 99.97 -0.03 -0.09 021 /021 1.42 857
HIK 500 12.45 02/08/2007 - 31/01/2008 99.95 99.95 0.41 12.86 / 12.86 0.55 694
oro2 1,200 12.95 27/08/2007 31/08/2007 25/02/2009 100.02 100.02 0.02 0.15 13.31 / 13.04 118 741
MaBa 1 350 1.00 16/06/2007 - 15/06/2008 100.50 100.50 0.51 /051 1.01 511
MaBa 2 1,000 12.50 13/08/2007 09/05/2008 21/10/2011 103.22 103.22 0.00 197 /1912 0.81 322
M3 Coto3 300 10.00 09/10/2007 09/07/2007 09/10/2007 99.90 99.90 10.47 / 10.47 0.31 476
Paarynsit 1 2,000 1.00 04/10/2007 - 02/10/2008 90.00 80.00 - 14.26 | 14.26 1.20 812
Paarynsit 2 2,000 10.25 02/10/2007 01/04/2008 27/09/2011 100.55 100.55 0.00 1.89 /9.73 0.73 394
Paarynsit 3 3,000 10.99 21/09/2007 20/03/2009 16/03/2012 101.15 100.25 0.00 -0.50 4.24 /1081 1.48 480
Pycarpo 1,000 8.50 20/07/2007 - 19/07/2008 100.00 100.00 8.66 / 8.66 0.97 284
Cw6 Arp Mpynna 400 11.50 22/08/2007 21/11/2007 20/05/2009 100.50 100.50 2.50 /10.76 0.41 501
CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 100.10 100.10 0.20 0.22 10.66 / - 1.94 456
Cmpoumenbcmeo

ApnamaHT 1 500 13.10 06/12/2007 05/06/2008 100.00 100.00 12.47 | 12.47 0.86 650
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name

ApamaHT 2
nasMocCrpon 1
'nasMocCrpon 2
[IKC ®XC PB
KK duHaHe
VIHKoM

WHterpa 1
WHTerpa 2
Kamckas gonuHa 2
Kamckas gonuHa 3
JicP

JICP WHesct
MeTtpocTpoit
M-WHpyctpus
Mwupakc 1
Mwupakc 2
Nepecset

MK 5

PWUlpynn
CrpoitMeTtPecypc
CrponTpaHclas
Cysap-Ka3saHb
LYH1

LIYH 2

FOCKK

Issue size
(RUR MMM)

2,000
2,000
4,000

500
1,000
1,250
2,000
3,000

200

500
1,000
2,000
1,500
1,000
1,000
3,000

200
1,120
1,200

750
3,000

900
1,000
1,500

600

Coupon
(%)

11.25

1.00
11.50
12.00
14.00
13.10
10.50
10.70
13.50
13.50
10.00
10.70

8.47
12.25
11.50
10.99
17.50

9.20
11.85
17.00

9.60
12.50
11.25
11.44
14.00

Next coupon

23/08/2007
ANIA N Ap
20/09/2007
27/11/2007
21/06/2007

21/09/2007
04/12/2007
19/07/2007
15/06/2007
20/09/2007
04/12/2007
28/09/2007
21/08/2007
21/08/2007
20/09/2007
03/07/2007
21/08/2007
27/06/2007
21/06/2007
27/06/2007
02/10/2007
25/10/2007
25/07/2007
03/07/2007

Put

20/09/2007
27/11/2007
20/12/2007
28/03/2008

01/12/2009
09/06/2008

03/06/2008
28/03/2008

26/06/2008

01/04/2008
24/04/2008
23/07/2008

Maturity

20/05/2010
27/05/2007
17/03/2011
24/11/2009
24/12/2009
28/03/2009
20/03/2009
29/11/2011
17/10/2007
04/06/2009
20/03/2008
08/12/2009
23/09/2011
16/08/2011
19/08/2008
17/09/2009
02/10/2007
20/05/2008
26/12/2009
21/06/2007
25/06/2008
31/03/2009
22/04/2010
20/01/2010
01/07/2008

Ask

100.45

100.79

99.87
100.15
100.64

99.00
105.00
100.74
100.29
100.60
102.10
100.00
100.42
102.70
104.40
101.25
100.11
100.25
100.00
101.95
100.19
101.25
101.55

99.95

Bid

100.45

100.79

99.87
100.15
100.64

99.00
105.00
100.74
100.29
100.60
101.85
100.00
100.42
102.35
104.40
101.25
100.11
100.25
100.00
101.95
100.05
10111
101.20

99.95

1d chng

net

0.00

0.00
0.00

0.00
0.00
0.00
0.00

0.00
0.00
0.00

0.00

0.00

0.00

5d chng

net

0.30

0.05

-0.06

0.00
0.04

-0.09

0.16

0.00

0.07

mehngyoy yyrp
net
1154 / 11.54

- #N/AN.A. [ #NIANA. |-
-0.06 0.67 / 8.74
-0.13 2.43 | 12.65

3.01 /1441
0.35 - -
-3.00 1142 | -

- 5.03 / 8.61
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SOVEREIGN EUROBONDS
Security Name/ Batlng Cpn Maturity Amt Outstanding Px Bid Px Ask ChgNet1ld ChgNetlw Yld Ytm Mid Oas Spread Mid Dur Adj Mty Mid Risk Oas Mid
(S&P/Moody's/Fitch)
UNITED STATES (AAA/Aaa/AAA)
T4 3/412/31/08 4.75 31/12/2008 24.81TMMM 99.59375 99.66 0.02 0.08 5.00 6.509 1.456 1.481
T4 5/8 11/15/09 4.625 15/11/2009 24.773MMM 99.203125 99.27 0.02 0.02 4.96 0.109 2.268 2.258
T45/812/31/11 4.625 31/12/2011 16.13IMMM 98.640625 98.70 .03 -0.05 4.95 0.892 3.979 4.007
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 97.171875 97.23 0.11 -0.19 5.00 2.13 7512 7.331
T4 1/2 02/15/36 45 15/02/2036 26.397MMM 90.828125 90.89 0.22 -0.53 5.11 1.569 15.138 14.046
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 10 06/26/07 10.00 26/06/2007 2.4MMM 100.17 100.22 -0.01 -1.99 4.85 16.82 0.04 0.04
RUSSIA 8 1/4 03/10 8.25 31/03/2010 1.845MMM 103.9081 104.03 -0.03 -0.63 6.67 56.3 24 1.499
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 141.5214 141.90 0.01 -2.81 5.84 86.0 7.0 10.219
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 180.00 180.50 0.00 -1.02 5.99 95.88 9.99 18.66
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.02IMMM 111.6595 111.78 0.01 -1.22 5.86 86.9 6.9 7.783
RUSSIA 305/14/08 3.00 14/05/2008 2.837TMMM 97.52 97.52 0.00 0.05 5.82 86.13 0.88 0.88
RUSSIA 305/14/11 3.00 14/05/2011 1.75MMM 90.67 90.92 -0.05 0.51 5.68 65.64 3.54 331
RUSSIA 311/14/07 3.00 14/11/2007 1.322MMM 98.87 98.99 0.00 0.04 5.59 75.12 0.41 0.41
ARIES 7 3/4 10/09 7.75 25/10/2009 IMMM 106.62 106.87 0.00 0.17 4.66 24.99 2.07 2.32
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 124.39 124.67 -0.08 0.41 5.50 54.44 5.47 6.88
ARGENTINA (B+/B3/B)
ARGENTI11 3/4 04/09 11.75 07/04/2009 886.338MM 36.1060 36.51 -0.06 0.10 81.39 #N/AN Ap 1.2 #N/AN Ap
ARGENTI11 3/8 03/10 11.38 15/03/2010 729.448MM 35.6790 36.07 0.54 0.64 59.60 #N/AN Ap 18 #N/AN Ap
ARGENTI2 3/8 02/12 12.38 21/02/2012 412.422MM 35.9210 36.33 0.00 0.03 45.12 #N/AN Ap 2.6 #N/AN Ap
ARGENTI11 3/8 01/17 11.38 30/01/2017 1.906MMM 37.6410 38.14 -0.08 -0.09 31.98 #N/AN Ap 3.6 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 36.2060 36.74 0.03 0.39 25.40 #N/AN Ap 43 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.82IMMM 2.0000 2.00 #N/A N.A. #N/A N.A. 569.37 #N/AN Ap 0.2 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 14.50 15/10/2009 1.225MMM 122.30 123.00 #N/AN.A. #N/A N.A. 4.23 -72.74 2.02 2.52
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207TMMM 121.20 121.45 0.17 -0.54 5.65 70.51 357 4.50
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 126.78 126.98 0.23 -1.02 5.82 85.94 5.09 6.68
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 144.40 144.65 0.44 -0.84 5.19 .21 6.34 9.88
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 157.68 158.08 -0.50 -1.58 6.10 110.77 7.32 11.95
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 144.96 145.31 0.47 -1.34 6.16 113.30 10.28 15.03
BRAZIL 7 1/8 01/37 7.13 20/01/2037 25MMM 113.00 113.00 0.00 0.00 6.16 108.31 12.87 14.96
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_xs
1d lw  Mid Mid Mid Mid
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Security Name/ Rating

(5&PIMoody's/Fitch) Cpn Maturity Amt Outstanding Px Bid Px Ask ChgNetld ChgNetlw Yld 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 IMMM 102.86 102.95 0.00 0.02 5.27 33.97 1.37 1.46
CHINA 6.8 05/23/11 6.80 23/05/2011 IMMM 104.68 104.82 0.00 -0.28 5.43 41.06 341 3.68
CHINA 4 1/4 10114 4.25 28/10/2014 IMMM 96.65 97.09 0.00 -0.18 4.76 30.28 6.02 6.00
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 121.19 121.19 0.24 -0.48 5.72 68.88 11.22 13.73
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 998.754MM 107.35 107.55 0.20 0.23 5.48 52.70 1.69 1.84
COLOM 10 1/2 07/10 10.50 09/07/2010 426.368MM 113.95 114.10 -0.10 0.22 5.48 53.21 2.56 3.04
COLOM 81/412/14 8.25 22/12/2014 IMMM 113.98 114.38 0.28 -0.65 5.89 92.79 5.53 6.53
COLOM 7 3/801/17 7.38 27/01/2017 IMMM 109.12 109.42 0.39 -0.88 6.09 110.91 6.80 7.63
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 121.15 121.55 0.49 -0.89 6.44 141.54 10.27 12.76
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 149.47 149.77 0.14 0.71 6.41 135.40 1121 17.24
COLOM 7 3/809/37 7.38 18/09/2037 1.4683MMM 110.89 111.39 0.34 -0.94 6.53 144.62 12.67 14.34
KAZAKHSTAN (BBB/Baa2/BBB)

KAZAKS11 1/8 05/07 11.13 11/05/2007 .00 #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A.  #N/AN.A. #N/AN Ap #N/AN.A. #N/AN Ap
MEXICO (BBB/Baal/BBB)

MEX10 3/8 02/17/09 10.38 17/02/2009 1.006MMM 107.89 108.29 -0.02 0.17 5.27 32.94 151 1.68
MEX7 1/2 01/14/12 7.50 14/01/2012 941.959MM 107.88 108.18 -0.07 -0.44 5.49 55.03 3.78 4.20
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 141.03 141.43 -0.10 -0.81 5.60 63.17 6.22 8.96
MEX5 1/2 02/17/20 5.50 17/02/2020 750MM 104.26 104.26 0.12 0.49 5.03 51.46 8.93 9.52
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 164.04 164.28 -0.31 -0.83 5.85 82.70 9.91 16.39
MEX 6 3/4 09/27/34 6.75 27/09/2034 3.767TMMM 109.93 110.68 -0.31 -0.68 5.98 90.72 12.91 14.47
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 105.38 105.75 0.00 0.00 5.01 5.96 1.60 172
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.63 109.00 0.00 0.00 5.68 73.38 3.09 3.45
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 112.25 112.50 0.00 0.00 5.95 99.65 5.00 5.79
PHILIP 97/8 01/19 9.88 15/01/2019 962.468MM 130.88 131.13 0.00 1.63 6.10 111.69 7.29 9.85
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.38 142.75 0.00 0.00 6.54 152.13 9.31 13.52
PHILIP 6 3/8 01/32 6.38 15/01/2032 IMMM 97.50 97.75 0.00 -0.50 6.57 151.33 11.88 11.94
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.75 106.95 0.00 0.00 5.35 38.77 177 1.90
SOAF7 3/8 04/25/12 7.38 25/04/2012 IMMM 107.33 107.58 0.00 -0.06 5.60 65.90 4.06 4.40
SOAF6 1/2 06/02/14 6.50 02/06/2014 IMMM 104.76 105.01 0.00 0.11 5.64 68.42 5.58 5.87
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 121.42 121.92 0.00 -0.22 5.64 66.12 6.84 8.60
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Security Name/ Rating

(5&PIMoody's/Fitch) Cpn Maturity Amt Outstanding Px Bid Px Ask ChgNetld ChgNetlw Yld 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 113.65 113.65 #N/A N.A. 0.35 5.14 17.11 17 2.05
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 114.12 114.52 0.00 -0.08 5.04 60.00 3.00 3.55
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 117.02 117.02 #N/A N.A. 0.54 6.30 134.82 4.86 5.88
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 96.18 96.55 0.00 0.04 6.00 149.68 7.16 7.08
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 101.65 101.65 #N/AN.A. 0.21 6.81 181.04 8.47 8.63
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 103.73 104.02 #N/AN.A. -0.62 6.99 196.88 9.70 10.35
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 97.15 97.15 #N/AN.A. #N/AN.A. 711 203.63 12.06 11.94
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.78 05/08/2009 500MM 106.05 106.30 0.04 0.02 571 #N/AN Ap 0.16 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.98 103.23 0.00 0.00 5.93 98.29 321 337
UKRAIN 7.65 06/13 7.65 11/06/2013 IMMM 107.78 108.03 0.01 -0.04 6.06 110.72 4.82 5.20
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM 101.98 102.18 -0.01 0.18 5.73 132.25 1.24 1.33
VENZ11 1/8 07/11 11.13 25/07/2011 250MM 115.95 116.32 -0.44 -1.03 6.52 203.58 3.09 3.93
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 104.46 104.81 -0.57 -1.71 7.66 269.81 5.36 5.69
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 141.43 141.93 -1.67 -1.91 7.93 294.78 6.40 9.35
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 86.23 86.48 -0.69 -1.87 7.64 263.86 8.75 757
VENZ7.65 04/21/25 7.65 21/04/2025 1.6MMM 97.61 97.91 0.84 -2.49 7.88 286.59 9.45 9.36
VENZ9 1/4 09/15/27 9.25 15/09/2027 AMMM 113.22 113.52 -1.12 -2.37 7.91 288.66 9.54 11.04
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 113.80 114.15 -1.39 -2.84 8.09 303.70 10.27 12.12
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CORPORATE EUROBONDS
Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding vid F:ur Yid ,th Px Bid Px Ask Chg Net  Chg Net  Dur Afjj YAS Vid Rating .
Mid Mid 1d wtd Mty Mid  Spread (S&P/Moody's/Fitch)

RUSSIA
AFKSRU 8 7/8 01/11 AFKSRU  Diversified 8.875 28/01/2011 350MM 8.41 7.10 105.42 105.75 -0.06 0.21 2.99 210 B+/BYB+
AFKSRU 10 1/4 04/08 AFKSRU  Financial 10.25 14/04/2008 350MM 9.94 6.36 103.05 103.18 -0.01 -0.05 0.79 135
ALROSA 8 1/8 05/08 ALROSA  Basic Materials 8.125 06/05/2008 500MM 7.97 5.90 101.85 101.98 -0.01 -0.02 0.86 89 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA  Basic Materials 8.875 17/11/2014 500MM 7.76 6.42 114.18 114.43 -0.07 0.11 5.52 146
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.00 6.42 108.64 108.89 -0.01 -0.09 1.85 139 BB-/B2-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 7.98 7.69 103.35 103.48 -0.07 -0.43 6.00 274
CASHYD10 1/2 02/13 CASHYD  Financial 10.5 15/02/2013 60MM  #N/A N.A. #N/A N.A. #N/AN.A. #N/AN.A. #N/AN.A.EIN/AN.A.#N/AN.A. #N/AN.A.
GAZPRU 5 5/8 07/13 GAZPRU  Energy 5.625 22/07/2013 560.131MM 5.66 5.75 99.24 99.44 -0.07 -0.11 5.00 92
GAZPRU10 1/2 10/09 GAZPRU  Energy 10.5 21/10/2009 700MM 9.49 5.59 110.56 110.86 -0.05 0.23 2.08 55
GAZPRU7.8 09/27/10 GAZPRU  Energy 7.8 27/09/2010 1IMMM 7.21 5.01 108.17 108.32 0.00 -0.08 2.76 59
GAZPRU 9 5/8 03/13 GAZPRU  Energy 9.625 01/03/2013 1.75MMM 8.21 6.01 117.07 117.42 -0.08 0.41 4.40 104
GAZPRU 5 7/8 06/15 GAZPRU  Energy 5.875 01/06/2015 1IMMM 5.74 5.51 102.08 102.48 0.00 -0.25 6.25 104
GAZPRU 7.201 02/20 GAZPRU  Energy 7.201 01/02/2020 1.192MMM 6.90 6.68 104.33 104.46 -0.13 -0.30 8.12 110
GAZPRU 8 5/8 04/34 GAZPRU  Energy 8.625 28/04/2034 1.2MMM 6.75 6.43 127.77 127.95 -0.18 -0.85 11.97 144
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.72 6.40 103.55 103.75 -0.04 -0.28 2.24 139 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN  Basic Materials 8 21/10/2008 300MM 7.83 6.31 102.06 102.26 -0.01 0.14 1.26 126 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL  Communications 9.75 30/01/2008 400MM 9.54 6.08 102.19 102.28 -0.01 -0.02 0.59 107
MOBTEL 8 3/8 10/10 MOBTEL  Communications 8.375 14/10/2010 400MM 7.94 6.51 105.37 105.62 -0.06 -0.18 2.86 152 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL  Communications 8 28/01/2012 400MM 7.60 6.65 105.15 105.40 -0.06 0.13 3.75 168
GMKNRU 7 1/8 09/09 GMKNRU Basic Materials 7.125 30/09/2009 500MM 6.95 5.92 102.43 102.64 -0.04 0.24 2.08 91 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.32 6.30 103.52 103.84 -0.01 -0.13 153 124 BB-/B1/BE-
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.40 7.34 109.92 110.31 -0.09 -0.25 5.06 236
SINEK 7.7 08/03/15 SINEK Government 7.7 03/08/2015 250MM 7.49 7.23 102.73 102.98 -0.07 -0.06 5.86 226 -/IBA1/BB
SITFIN 7 7/8 03/09 SITFIN Technology 7.875 02/03/2009 200MM 7.66 6.12 102.70 102.94 -0.01 -0.02 157 107 -IB3/B-
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.79 6.06 101.85 101.95 -0.01 -0.03 0.39 101
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.75 6.36 101.69 101.94 -0.05 0.12 3.44 138 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 IMMM 7.15 6.78 104.71 104.96 -0.08 -0.02 6.41 178
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.31 6.03 107.30 107.55 -0.01 -0.16 174 99
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.71 6.43 103.64 103.89 -0.05 0.12 2.32 143 BB+/Bag-
VIP 83/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.85 6.60 106.51 106.76 -0.05 -0.15 3.61 162
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.69 7.14 107.13 107.38 -0.08 -0.34 6.34 214
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 8.5 21/05/2008 150MM 8.35 6.48 101.74 101.88 0.00 -0.04 0.89 147 B+/B2/-
ALFARU 85/8 12/15 ALFARU  Financial 8.625 09/12/2015 225MM 8.51 9.43 101.18 101.43 -0.01 0.20 5.84 320
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.66 5.89 104.35 104.57 -0.04 -0.09 2.05 87
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.08 6.02 104.05 104.30 -0.06 -0.16 3.02 103 /Baal/BBB-
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.04 6.46 104.12 104.37 -0.07 -0.10 4.75 149
BKMOSC 7 1/211/15 BKMOSC Financial 7.5 25/11/2015 300MM 7.29 7.78 102.75 103.00 0.00 -0.01 6.12 157
GAZPRU 7 1/4 10/08 GAZPRU  Financial 7.25 30/10/2008 1.05MMM 7.12 5.83 101.79 101.92 0.00 -0.04 1.29 81 RR4+/AZ/RRR
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. . . . Yid Cur  YIid Ytm . Chg Net ChgNet DurAdj YAS vid Rating
Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding . . Px Bid Px Ask . .
Mid Mid 1d Wtd Mty Mid  Spread (S&P/Moody's/Fitch)
GAZPRU 6 1/2 09/15 GAZPRU  Financial 6.5 23/09/2015 IMMM 6.52 6.56 99.54 99.73 -0.28 -0.38 6.23 156 e
VTB 6 7/8 07/29/08 V1B Financial 6.875 29/07/2008 300MM 6.81 5.91 100.97 101.08 0.00 0.02 1.05 93 AIBBEB
VTB 6.2 09/29/15 V1B Financial 6.2 29/09/2015 400MM 6.20 7.03 99.95 100.20 0.00 0.07 6.23 118
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.67 5.88 102.95 103.20 -0.06 -0.16 3.05 89 /Baal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.79 6.03 105.51 105.76 -0.08 -0.34 4.80 106
RUSB 7.8 09/28/07 RUSB Financial 78 28/09/2007 300MM 7.78 6.62 100.27 100.35 0.00 -0.03 0.29 175
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.06 7.11 100.75 100.88 0.00 -0.02 0.81 210
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 7.58 7.88 9.7 99.02 -0.05 0.05 2.85 289
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 8.83 9.51 100.44 100.69 0.00 0.06 5.58 369
SBERRU 6.23 02/15 SBERRU  Financial 6.23 11/02/2015 IMMM 6.18 6.80 100.70 100.95 0.00 -0.09 5.82 89 -IA2/BBB+
VTB 6 7/8 12/11/08 V1B Financial 6.875 11/12/2008 550MM 6.77 5.81 101.43 101.57 0.00 -0.08 1.41 80
VTB 7 1/2 10/12/11 V1B Financial 75 12/10/2011 450MM 7.07 5.89 105.94 106.19 -0.05 -0.18 3.65 92 p—
VTB 6.315 02/04/15 V1B Financial 6.315 04/02/2015 750MM 6.20 6.90 101.72 101.85 0.00 0.00 5.77 60
VTB 6 1/4 06/30/35 V1B Financial 6.25 30/06/2035 1IMMM 6.14 6.11 101.73 101.98 -0.16 -0.32 12.93 112
AVAZRU 8 1/2 04/08 AVAZRU  Consumer, Cyclical 85 20/04/2008 250MM 8.44 7.53 100.68 100.88 0.00 0.18 0.81 247
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.07 6.93 101.99 102.42 0.00 -0.01 1.65 184
ARGENTINA
PESAAR 0 06/09/11 PESAAR  Energy 6.39594 09/06/2011 87.414MM 6.50 6.88 98.08 98.58 0.00 0.00 0.47 #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO  Communications 8.85 01/08/2011 134.644MM 8.35 7.15 106.00 106.00 -0.25 0.25 3.35 220 B+/-/-
BRAZIL
PETBRA12 3/8 04/08 PETBRA  Energy 12.375 01/04/2008 126.82MM 11.74 5.39 105.40 105.40 #N/A N.A. $N/A N.A. 0.75 45
PETBRA 9 7/8 05/08 PETBRA  Energy 9.875 09/05/2008 224.25MM 9.52 5.63 103.69 103.69 -0.04 -0.07 0.86 70
PETBRA 9 3/4 07/11 PETBRA  Energy 9.75 06/07/2011 235.36MM 8.65 6.16 112.75 112.75 #N/A N.A. 0.00 3.27 121
PETBRA 9 1/8 07/13 PETBRA  Energy 9.125 02/07/2013 374.23VM 7.83 5.85 116.50 116.50 1.38 0.60 4,59 91 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA  Energy 7.75 15/09/2014 397.9MM 7.05 6.03 110.00 110.00 0.00 -0.13 5.51 108
PETBRA 6 1/8 10/16 PETBRA  Energy 6.125 06/10/2016 899.1IMM 6.21 6.31 98.70 98.70 -1.49 -2.50 6.92 133
PETBRA 8 3/8 12/18 PETBRA  Energy 8.375 10/12/2018 576.78MM 7.24 6.42 115.75 115.75 -0.25 -2.00 7.65 143
CHINA
CNOOC 63/803/12 CNOOC  Energy 6.375 08/03/2012 500MM 6.19 5.65 102.86 103.07 -0.12 -0.27 4.00 68 AIA2A
SDBC 4.7 08/24/09 SDBC Financial 47 24/08/2009 10MMM 457 3.30 102.92 102.92 0.00 0.02 2.01 32
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.74 3.55 97.07 97.07 0.00 -0.06 3.29 20
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.65 371 99.60 99.60 0.00 0.44 471 25 AADIA
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.59 3.92 97.51 97.51 0.00 0.54 5.94 17
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 4.75 3.90 115.42 115.42 0.00 0.00 9.12 15
SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 3.87 3.91 98.10 98.10 -0.63 -0.62 17.42 -10
MEXICO
AMXLMM 4 1/803/09 ~ AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.22 551 97.74 97.74 #NJA N.A.#N/A N.A. 1.61 55
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AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.79 5.87 99.27 99.27 -0.01 -0.53 5.93 93
PEMEX 6 1/8 08/08 PEMEX  Energy 6.125 15/08/2008 716.258MM 6.10 5.68 100.41 100.56 0.04 -0.03 1.10 68
PEMEX 7 7/8 02/09 PEMEX  Energy 7.875 01/02/2009 995.449MM 7.61 5.59 103.32 103.72 0.00 -0.12 1.49 49 A-/Baal/A-
PEMEX 7 7/8 02/09 PEMEX  Energy 7.875 01/02/2009 975.308MM 7.58 5.31 103.96 103.96 0.12 0.07 1.49 35
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK  Govermnment 7.75 23/09/2009 250000000 7.56 6.54 102.38 102.63 -0.04 -0.18 2.04 152 -/Ba2/BB-
OKST 10 3/8 08/09 OKST Communications 10.375 17/08/2009 266420000 #N/A N.A. #N/A N.A. #N/AN.A. #N/AN.A. #N/AN.A#N/AN.A #N/AN.A. #N/AN.A. BB-/Bad)-
OKST7 3/4 04/27/12 OKST Communications 7.75 27/04/2012 175000000 #N/A N.A. #N/A N.A. #N/AN.A. #N/AN.A. #N/AN.AEN/AN.A EN/AN.A. #N/AN.A.
KAZAKHSTAN
BTAS7 7/8 06/02/10 BTAS Financial 7.875 02/06/2010 600MM 7.76 7.32 101.32 101.57 -0.05 0.20 2.61 233
BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.19 8.46 97.41 97.87 -0.07 -0.52 5.04 347 BE/Baal/BB+
BTAS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 8.55 8.60 99.17 99.67 -0.06 -0.66 5.39 361
BTASS 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 750MM 8.35 8.35 98.69 99.04 -0.07 0.37 10.59 341
TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/A N.A. #N/A N.A. #NIAN.A. #N/AN.A. #N/AN.AEIN/AN.ACEN/AN.A. #N/ANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.60 7.41 102.93 103.39 -0.04 0.28 213 234
ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.05 7.78 100.76 101.23 -0.05 0.00 2.88 275 B+/Bal/BB-
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.96 8.43 102.99 103.42 -0.05 -0.38 3.80 343
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.94 8.89 100.46 100.84 -0.07 -0.51 6.01 392
VENEZUELA
PETROZ 7.63 04/09 PETROZ  Energy 7.63 01/04/2009 134.999MM  #N/A N.A. #N/A N.A. #N/AN.A. #N/AN.A. #N/AN.AEIN/ANAEN/ANA. #N/AN.A.
PETROZ 8.22 04/17 PETROZ  Energy 8.22 01/04/2017 625MM 8.19 8.16 100.16 100.66 -1.22 -1.22 6.55 314 B/BL/CCC
PETROZ 8.37 10/22 PETROZ  Energy 8.37 01/10/2022 75MM  #N/A N.A. #N/A N.A. #N/AN.A. #N/AN.A. #N/AN.ACEN/AN.AEN/AN.A. #N/AN.A.
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