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190 BaHk AHrnmm octasun cTaBky Ha ypoBHe 5,5% rofoBbIX, kak U OXMAAnocs. TeM He MeHee
170 CTaBKa HaXxoAMTCs Ha MakcuMarnbHOM 3a 6 neT ypoBHe. baHk AHrnuv peluun B3sTb nayay B
150 150  LMKIe NOBbILIEHMIA N OTCNEANTb, kakum 06pa3oM NpedbiayLLMe MOBbILIEHUS NOBINANN Ha
130 VHEMALMOHHbIE OXMAAHUS N SKOHOMUYECKUA POCT B CTPaHe. TeM He MeHee, Noka SBHbIX
110 NPU3HAKOB OXMAXOEHWS SKOHOMUKM W CHKEHUS WHPNAuum B BenukoBputanum He
%0 me 100 yaBniopaetcs: BaHk AHTMM NPOTHO3MPYET 3KOHOMUYECKMI POCT Ha yposHe 3% B 3TOM
720 rogy, npu TOM, YTO VHNAUWA HE AymaeT OnyckaTbCA HUXe LEeneBoro YpoBHs 2%.
£ ‘ ‘ ‘ 5  HEcMOTps Ha MpU3HaKM HEKOTOPOro OXMaX[eHUs B NEperpeToM CeKTope HeaBIKMMOCTH,

KOTOpOMY ~ CroCOGCTBOBANO  YAOPOXAHME CTOMMOCTV  3aUMCTBOBAHWIA, AarbHeiluast
9KOHOMMYECKas SKCTIAHCUS B OpPYrMX CEKTOpax MOXeT MPUBECTU K POCTY LIEHOBOTO
Memouruk: JP Morgan [aBneHus B CTpaHe, - NO3TOMY PbIHOK BCE e AeT, YTO A0 KOHUa ropa craska Gyaet
noBblLLeHa Ao 5.75%.
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HOpMaﬂM3OBaHHbIe NOKanbHble AONroBble UHAEKChI

A0 ba3oBble akTuBbI
—— RUX-Cbonds LeHoBo aso ea
Cbonds-Muni LieHogoit [oxogHoctn KasHaveiickux obsizatensctB CLUA B xope BuepallHWX TOProB nokasanw
100.20% HanbonbLumii npupocT ¢ 2004r., oTpaxas onaceHus pbiHka O JanbHeliem rnobansbHoM

MOBLILLEHNN CTOMMOCTM 3aEMHbIX CPEACTB, @ Takke MHEHWEe WHBECTOPOB B COXPaHEHWUM
Tekywen craBkn ®PC BnnoTb [0 KoHUA Tekyllero roga. Mpy 9ToM [JOXOAHOCTb 2-NeTHUX

100.00%
00.00% Bymar okasanacs Huke 10-neTHux, 5.05% npoTue 5.15% COOTBETCTBEHHO.

99.80%
Pa3BVIBaIOLLI'VIeC9| PbIHKK

Bcnen 3a pbiHKOM 6a30BbIX aKTMBOB PUCKOBbIE [OMMM Takke MOABEPMMUCL pacnpomaxe.
Cpemy NUOEPOB CHKEHMS BbidenAnuch o6s3aTenbcTBa CTpaH JlaTUHCKOWM AMeEpUKM,
npexae Bcero ApreHTUHbl, BeHecyanbl u Oksapopa. VHaekc EMBI+ cHuauncs ao

99.60% - ; ; ; ; ;
07.06.2007  02.05.2007  27.03.2007  16.02.2007  12.01.2007  30.11.2006

Memoyruk: www. Cbonds.ru theBpanbckux ypoBHeii 1 coctasun 411.45 (-4.34) nyHkTa, OfHaKO ero Cnpaj CokpaTuncs
no 1.53 (-0.03) n.n.
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WK Anemap’/2ExenHeBHbil GlonneTeHb HBecTopa

MokasaTeny NMKBIAHOCTH NIOKANbHbIN JONTOBOW PbIHOK

1800
[lenoawTel 6arkos B Barke Poccum J-l VKB MﬂHOCTb n CTa BKU

YpoBeHb pybneBoil NMKBUAHOCTA Marno M3MEHSIETCH Ha MPOTSKEHUN HEOENu, CEroaHs
W OcTaTky Ha Kop.CYeTax KpeamuTHbIX
opraHmgaM yTpom oT cocTasun 1742.9(-7.8) mnpa py6. Octatku Ha KopcyeTax v AenoanTbl 6aHKoB B
LB cHuannmues po 456.2 (-7) n 1,286.7(-0.8) mnpa pyb. COOTBETCTBEHHO. [leHEXHbIN
PbIHOK COXpaHsieT ycrioBusi 6e3 M3MEHEHMiA, CTaBKM NO OAHOLHEBHbIM KpeauTam He
npesbiwatoT 3%.

Ha cerogHs 3annaHupoBaHo pasmellenune Boinycka HMO CatypH-3 obbemom 3,5 mnpg
pyb., YTO BpSZ M OKaXeT BNWsHWE HA nukeuMAHOCTb. OpHako yxe Ha cregytollei
KOpOTKOW Hefene oTeneyeHue pybneit Oynet Gonee CylieCTBEHHbIM: MPOAYT aYKLMOHbI
no pasmetyeHnto OBP (350 mnpa py6.), 3 BbinyckoB O®3 (42 mnpg pyb.), NEpBUYHBIA
PbIHOK KopropaTuBHbIX 06s3aTenscTe coctasut 11 mnpa py6. Mexay Tem, yxe B cpeay
npoaeT ynnata Hanora Ha npubbinb, a B nsTHULY ECH 1 cTpaxoBbix B3HOCOB.

CTaBkM MexOyHapOAHOTO [EHEXHOr0 pbiHKa CTabunbHbl, 3-MecsiyHas craska Libor
cocTaenset 5.36%. [uHamuka poccuitckux NDF Byepa nuwuna gonnap npeumyLLecTs B
KpaTKOCPOYHOW MepcnekTMBe, TOrAa Kak CTaBKW MO JONrOCPOYHbIM KOHTPAKTaM CTOAT Ha

CraBku LIBOR MecTe.
|/|HBeCTVILLI/II/IZ d)OKyC Ha NUKBUOHOCTb

NokanbHbIi [ONrOBOM PbIHOK MPOJOIKWN CHUXEHWE NPEUMYLLECTBEHHO B AANbHUX
rocBbInyckax. HeraTWBHbIN BHELHWIA (DOH W onaceHne Aeuunta fMKBUABHOCTY YXKe Ha
cnefytoLLei Helene HaCTOPaXMBaET, OAHAKO NaHNYECKUX NPOAaX noka He HabnogaeTcs.

B cektope rocydapCTBEHHbIX BbIMYCKOB COXpaHsKOTCS npogaxu B  Haubonee
nepekynneHHbIX AanbHuX Bbimyckax. Mpu aTom, caambl AoxofHbIn Bbinyck O3 46020
BYepa CHM3WNCA B LeHe Ha 400.n. B 10 e Bpems arpeccuBHbIX MPOAaX B OCTamnbHbIX
BbIMyckax He Habnogaetcs.
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UemoyHuk: LieHmpanbHbit bank PO

KopropaTusHble BbiMyCKW MEPBOrO YPOBHSA MPAKTUYECKU HE pearvpyloT Ha CHWXEHWe B

O®3. Maiickuit N30bITOK NUKBUBHOCTU pacnpeaensncs npeuMyLiecTBeHHO B Haubonee
‘ [OXOAHbI FOCBbIMYCKaX, NPW 9TOM CMp3Abl K HUM BbIFMAAENN WMPOKMU. B cnoxwsLumxcs
026 05 1 2 3 4 5 6 7 8 9 10 11 12 yCrnoBusx "(pULKM" MMEI0 HEKOTOpbIM "3amac MpOYHOCTU' Ha Chyyail AanbHenluero
cHwkeHus O®3, ogHako B Cnyyae [JanbHEMIIEro CHWKEHWS LEH Ha pybnesble
CyBepeHHble bymary, He CTOMT OXwAaTh pocTa OT "KopropaTHUBOK .

WHBecTMUmMm: dokyc Ha JOXOAHOCTb

B cermeHTbl BbICOKOZOXOMHBIX BbIMYCKOB WHBECTOPbI WILYT HOBbIX (HaBOPUTOB [n1S
S CNeKynALmiA, NocTeneHHo n3baenssch ot ctapbix ( Pycckuit Tekctunb 2, BMK 1, ApceHan
1). Mpu 3ToM Mbl Habniogaem BbLICOKUIA CMPOC Ha [OMMM TENEKOMMYHUKALMOHHBIX
komnanuin (Bonratenekom 2, Ceepo-3anagHbii Tenekom 4, Cmaptc 3). B cnyyae
COXpaHeHUs HeraTuBHON cuTyauum B cektope OD3 1 "6eHumapkax” nepepacnpepeneHue
nopTdenbHOM NUKBUOHOCTU MOXET ObiTb B MOMb3y BbICOKOrO KYMOHA, 4TO OCOBEHHO
aKTyanbHO Ans NapKoBKM kanuTana B NIETHWA Nepuog.

|/|HBeCTVILI,VIOHHbIe naen
YK Kopa. CniusHue ¢ rpynnoit Xonugemn LOMKHO NPUBECTU K CHIDKEHMIO AOXOAHOCTW MO

WemouHuk: Bloomberg

®bioyepc Ha ctaBky PPC (BeposTHOCTbL CHUXeHUs Ao 5.00%)

%

0% BbiNycky A0 ypoBHs 10.60% (-200 6.n.), kK TOMy Xe BbICOKMA KyNOH YCTAHOBMEHHBIN MO
jun - jul aug sep oct nov dec jan feb mar BbINYCKY ABMAETCA OIHM M3 CaMbIX BbICOKMX B CEKTOPE TOPrOBIIA.
0% 0% 0% 0% 6% 2% 4% 10% 14% 16% LleHTpTenekom 4. Bbinyck HegooueHeH, OTHocuTenbHO —LleHTpTenekom 5, npu atom
cnpag k O®3 BbirnsauT 3aBblleHHbIM. CnpaBeAnvBYlD AOXOAHOCTb OLEHWBAEM Ha
MemoyHuk: Bloomberg YpOBHE 7.10%.

CubupbTenekom 5. Tekyllas [OXOAHOCTb MO BbINYCKY HAaxoguTCs Ha ypoBHe Gonee
ANVHHOTO Mo Alopauuu Bbinycka CubupbTenekom 7. CnekynsTWBHbIA NOTEHLMan
CHWxeHus goxoaHocTth 30 6.n.

MOWTK-2. Mopyuutens no Beinycky OAO "Mocobnras”. Cnpoc Ha aykuuoHe Mo
pasmelleHnto Mocobnraa 6bin kpailHe BbICOKAM, MOITOMY YacTb HEyOBMETBOPEHHOIO
Crpoca MOXET NepeMeCcTUTbCS B 3TOT BbiNyck.

AmypmeTann 2. HeobOCHOBAHHO LIMPOKMIA CMIP34 K aHaNOrMYHOMY N0 AtopaLum BbIMycKy
Meuen 2. Cnpasegnubiii cnpag k O®3 oueHneaem Ha yposre 270 6.n. unm 130 6.n. K
Meuen 2. K tomy e, 370 npeanonaraeT COKpalleHue [AOXOAHOCTM MO  BbIMyCKy
AwmypmeTtann 1 Ha 10-15 6.n.

CatypH HIMO 2. Buinyck TOpryeTcs Wvpe aHanoruyHoro no MyrbTUnAMkatopam BTOPOro
Bbinycka komnaHun YMIO. Beinyck wmeeT CnekynsTUBHbIA MOTEHUMANn CHUKEHWS
poxoaHocTu 15-20 6.n. k goxogHocTu 8.05%.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. Mepsbiit "aLwenoH".
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. baxku n mHaHehI.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumu. Toprosns.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumv. Metannyprus.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.
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ArpoxonauHr .KapaT 2

o
o oKX2 Hosble Yepemywukn 2
OpKoH npopykT
hd Bantumop 3
)
© Cutieprus KpacHslit BoraTbipb
[ J
®Tanocro 2 ° RAeimos

Bocrok-Cepsuc
®0wmena P

()
Orteu. Nekapctea 2

® 50K0 2

® bantuka

@ 3epHoas kom. Hactiowa

@ Pycekui TekeTuns 2

@ Xneb3asop Ne28 2

@ AnapyLikuH 2

@ HOHMMMNK

]
Yepkun3oso

@ Car Htepbpio 2

@ 'lapHac 2

.BBﬂ 2

Mod. Duration
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.

53

16.00

15.50

15.00

14.50

14.00

13.50

13.00

12.50

12.00

11.50

11.00

10.50

10.00

9.50

9.00

8.50

8.00

7.50

7.00

6.50

6.00

5.50

5.00 -

Cu6 Arp Mpynna®

@ ArpoxonauHr

@ HIK

®FenT paHKopm

®113¢ Colos

[ ]
Apkaga 2

e0ro 2

® Arpuka

o [3 dunarc

@ Pasrynan 3

@ Pasrynan 2

@ [lasa 2

®Pycarpo

°
CogpyxecTeo

Mod. Duration
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Py6nesble obnurauun. CTpoutensCcTao.

B

15.00

14.50

14.00

13.50

13.00

12.50

12.00

11.50

11.00

10.50

10.00

9.50

9.00

8.50

8.00

7.50

7.00

6.50

6.00

5.50

5.00 -

@ KK dmHanc

Mepecset
o

@_[IKC ®XC PB

[ ]
Kamckas ponuta 2

@ nasMocCrpoii 2

@ OCKK

@ Anamant 1
® PUMpynn

® Y2

®NK5

nce o
°
[ ) nce MHeBCTMMpaKC !

MeTpocrpoit

@ CTpoiiTpanclas

° WhTerpa 1

Mupakc 2

e/JICP

.AuamaHT 2

L M-WHaycTpust

-Ra3aHb
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

003 25057 40,817 7.40 25/07/2007 20/01/2010 103.79 103.70 -0.02 - 598 / - 2.26

003 25058 40,655 6.30 01/08/2007 30/04/2008 100.80 100.65 -0.19 0.03 5.58 / - 0.83

003 25059 40,821 6.10 25/07/2007 19/01/2011 100.57 100.47 -0.06 0.17 6.07 / - 3.07

003 25060 40,734 5.80 01/08/2007 29/04/2009 100.18 100.11 -0.06 0.15 5.84 | - 1.70

003 25061 22,902 5.80 08/08/2007 05/05/2010 99.75 99.60 0.00 -0.05 0.20 6.05 / - 2.53

003 26198 42,117 6.00 04/11/2007 02/11/2012 98.80 98.71 - -0.15 0.06 6.27 / - 4.34

003 26199 26,883 6.10 18/07/2007 11/07/2012 100.35 100.10 0.00 -0.05 0.30 6.19 / - 413

003 27019 8,800 10.00 18/07/2007 18/07/2007 100.49 100.49 -0.01 -0.09 -0.37 545 | - 0.10

003 27020 8,800 10.00 08/08/2007 08/08/2007 101.30 100.25 0.00 526 / - 0.16

003 27025 25,806 6.00 13/06/2007 13/06/2007 100.05 100.00 -0.08 420 / - 0.01

003 27026 16,000 7.00 13/06/2007 11/03/2009 101.70 101.00 575 / - 1.56

003 46001 60,000 10.00 13/06/2007 10/09/2008 103.48 103.41 -0.01 -0.29 7311/ - 1.10

003 46002 62,000 9.00 15/08/2007 08/08/2012 109.87 109.80 6.30 / - 3.96

003 46003 37,298 10.00 18/07/2007 14/07/2010 110.08 110.02 0.00 6.47 | - 251

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

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

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

003 46012 40 121 03/10/2007 05/09/2029 74.33 74.33 0.01 -0.06 1.29 6.38 / - 14.07

003 46014 58,290 9.00 12/09/2007 29/08/2018 109.25 109.20 -0.27 -0.23 6.56 / - 713

003 46017 79,995 8.50 15/08/2007 03/08/2016 106.70 106.60 -0.30 0.15 6.34 / - 6.32

003 46018 90,000 9.00 13/06/2007 24/11/2021 111.75 111.65 -0.30 0.06 6.46 / - 8.24

003 46020 52 6.90 15/08/2007 06/02/2036 102.97 102.86 -0.79 -0.04 6.78 / - 11.85

003 46021 29,972 800  22/08/2007 08/08/2018 100.70 100.50 0.00 -0.25 0.50 6.33 /- 7.31

Mockea

Mocksa 29 5,000 1000 05/12/2007 05/06/2008 105.50 103.71 5.26 / - 0.93 -41
Mocksa 36 4,000 10.00 16/06/2007 16/12/2008 105.59 105.59 -0.66 6.20 / - 1.31 41
Mocksa 38 5,000 1000 26/06/2007 26/12/2010 112.69 112.69 0.09 6.07 / - 2.82 5
Mocksa 39 5,000 1000 21/07/2007 21/07/2014 110.40 110.40 0.05 0.25 6.40 / - 5.04 10
Mocksa 40 5,000 1000  26/07/2007 26/10/2007 101.55 101.55 -0.15 6.00 / - 0.36 49
Mocksa 41 3,378 1000 30/07/2007 30/07/2010 108.15 107.14 0.00 -0.51 -0.17 6.15 / - 2.57 16
Mocksa 42 3,000 10.00 13/08/2007 13/08/2007 100.74 100.74 5.97 / - 0.17 50
Mocksa 43 5,000 10.00 17/08/2007 17/05/2008 103.70 103.70 6.07 / - 0.86 39
Mocksa 44 20,000 1000 24/06/2007 24/06/2015 110.26 110.26 -0.01 0.21 6.46 | - 5.49 15
Mocksa 47 10,000 1000 28/07/2007 28/04/2009 106.70 106.10 -0.80 5.76 / - 1.65 -8
MyHuyunanbHble u cybgpedepasnbHble

ActpaxaHb 500 950  13/09/2007 17/12/2009 102.60 102.60 851 /- 2.09 250
BalukoprocTaH 4 500 8.02 13/09/2007 13/09/2007 100.30 100.30 0.00 -0.07 6.92 / - 0.25

BalukopTocTak 5 1,000 802  07/11/2007 04/11/2009 102.75 102.50 0.00 6.94 / - 2.09 99
Benoropopickas 061, 2 320 1350  29/10/2007 29/04/2008 105.10 104.80 0.00 2.95 7.78 | - 0.80

Benoropopckas 061. 3 2,000 8.38 15/08/2007 10/11/2010 102.08 102.08 -0.02 791 /- 2.78

8 nioHs 2007 .
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Security Name

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

Kanyxckas o6n. 1
Kanyxckas o6n. 2
Kapenwus

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

Komun 5

Komu 6

Komn 7

Komn 8

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

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

Issue size
(RUR MMM)

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

Coupon
(%)

10.00

9.70
9.65
8.10
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
20/08/2007
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

103.70
100.40
101.50
103.20
101.15
104.00
102.77
102.94
108.05
107.70
100.40
100.45
101.80
100.00
100.15
100.96
100.00
102.23
100.35
100.90
100.65

101.55
103.00
113.00
106.07
100.20
102.61

100.85

99.65
101.70
121.25
129.00
100.00
101.33
103.90
100.00
100.93
108.25
106.50

Bid
103.70
100.40
101.20
103.00
100.21
104.00
102.77
102.94
108.05
107.70
100.40
100.20
101.50

99.50
100.15
100.96
100.00
102.23
100.35
100.61
100.65

101.55
103.00
113.00
106.07
100.20
102.61

100.85

99.65
101.25
121.25
127.75
100.00
101.33
103.90
100.00
100.93
108.25
106.50

ldchng 5d chng net

net

0.00

0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00

0.00

0.00
0.00
0.00

0.00

0.00

0.10

-0.20
-0.22

0.00
0.05

-0.01

0.72

-0.15
-0.09
-0.88

-2.08
-0.06

0.05

-0.04

1.83
0.35

-0.52
-0.40
-0.03

1m chng
net

-0.10

-0.26
0.50

0.10

-0.20
-0.04

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

0.55
-1.00

-2.93
-0.80
-0.14

- #NIANA. [ #NIANA. |-

-0.01

YTM [ YTP

6.07 / -
718 /-
821 /-
824 | -
799 /-
7.90 /-

.-
739 /-
7.80 /-
8.15 /-
594 | -
752 /-
815 /-
7913 / -
779 [ -
774 | -
919 /-
8.10 /-
793 /-
762 /-
839 /-

8.76 / -
753 /-
746 [ -
7.80 /-
723 /-
764 /-

722 /-
6.63 / -
8.87 /-
718 /-
7311/ -
718 /-
771/ -
798 /-
851 /-
6.18 / -
6.44 | -
752 /-

Mod. Dur.

0.86
3.59
0.98
2.08
248
1.25

0.46
164
3.06
0.10
1.23
2.08
0.37
1.38
191
0.48
333
242
0.70
1.92

1.26
0.49
2.63
4.65
5.29
0.67

1.22
119
2.06
261
4.82
0.26
3.24
1.09
1.68
0.19
1.60
2.32

OAS
Spread

39
106
242
224
194

176
188
183
44
171
183
2657

180
348
193
125
216
227

290
189
141
151

195

143
123
285
114
100
166
156
218
257

70

59

53
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Security Name

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

Caxa (Akytns) 6

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

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

Yda 4

Yda 5

Xabaposck 6

XMAOQ 5

YyBaLms 4

YygaLms 5
fApocnaenb
fApocnasckas 0bn. 2

Issue size
(RUR MMM)

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

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

Next coupon

17/08/2007
23/10/2007
2411012007
02/11/2007
25/10/2007
13/07/2007
25/06/2007
30/08/2007
19/06/2007
2410812007
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
27109/2008
30/11/2008
22/11/2007
13/10/2007
09/11/2009
26/12/2011
28/06/2009
27/12/2008
03/06/2008
18/12/2009
24/11/2009
27/05/2008
27/03/2009
05/06/2011
17/12/2009
03/07/2007

Ask

103.70
107.81
105.63
102.42
103.46
108.90
102.50
103.05
102.88
102.00
102.00
103.35

99.64
102.57
104.80
106.56
103.42
100.35
100.65
101.50
100.85

99.50

99.10
102.85
100.69
102.30
101.75
100.92
106.00
108.45
102.05
100.95
100.50

Bid
103.70
107.81
105.63
102.42
103.46
108.90
102.50
100.01
101.55
102.00
102.00
103.35

99.64
102.57
103.80
106.56
103.42
100.35
100.65
101.50
100.85

99.00

98.51
102.40
100.46
102.30
101.35
100.92
101.00
108.45
102.05
100.55
100.30

ldchng 5d chng net

net

0.00
0.00

0.00

0.00

0.00
0.00

0.00

0.00
0.00
0.00
0.00
0.00
0.00

0.00

-0.29
-0.16
-0.13

0.11

-1.05

0.00

-1.47

152

0.00
0.12

-0.22

0.06
0.24
013

0.00

-0.28

0.13

0.16

1m chng
net

0.20
0.03
0.21

-1.22
0.50
-1.99
0.48
0.18
0.00

-1.14
0.48

0.15

-0.43
0.23
-0.23

0.15
-3.27
0.15

0.40
-0.52

YTM [ YTP

6.07 / -
6.78 / -
7.07 /-
715 [ -
735/ -
752 [ -
778 [ -
1035 / -
714 | -
943 /-
9.79 / -
8.10 / -
713 [ -
7.07 /-
783 /-
7.70 [ -
742 [ -
794 [ -
769 /-
873 /-
756 /-
726 /-
759 /-
7311/ -
795 /-
7711 -
7.86 / -
7111/ -
833 /-
7.36 /-
738 /-
859 /-
6.97 / -

Mod. Dur.

0.86
313
5.05
0.80
347
171
2.48
0.44
212
1.81
0.88
1.95
271
337
0.89
2.39
4.38
114
131
0.40
0.32
2.10
3.58
1.76
134
0.90
2.09
214
0.89
153
3.27
1.48
0.07

OAS
Spread

39
73
76
168
116
161
173
464
96
342
395
186
109
97
208
115

213

305
201
266
256
140
210
197
188
160

149
129
182
147

8 nons 2007 .

Crp. 16/37



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

fApocnasckas o6n. 4 1,000 1050  24/11/2007 26/05/2009 106.10 105.45 0.00 1.28 -0.34 718 /- 1n 129
fApocnasckas 06n. 5 500 7.75  30/06/2007 30/12/2008 100.75 99.80 0.00 - - 753 /- 1.36 170
fApocnasckas o6n. 6 2,000 775  23/10/2007 19/04/2011 100.62 100.62 0.00 0.01 052 714 |- 3.17 117
Apocnasckas 06n. 7 2,000 850  03/07/2007 30/03/2010 101.25 100.96 0.00 -0.10 0.23 745 | - 2.34 149
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892 19/09/2007 16/09/2009 14/09/2011 101.50 101.00 0.00 0.00 155 470 | 8.47 192 250
BawwkupaHepro 3 1,500 830  28/06/2007 19/03/2009 09/03/2011 101.00 100.80 0.00 -0.02 -0.10 3.88 /7.98 153 198
lasnpom A4 5,000 822 15/08/2007 10/02/2010 105.05 104.85 0.00 0.20 0.65 6.28 / - 227 32
la3npom A5 5,000 758 09/10/2007 09/10/2007 100.45 100.45 0.00 -0.05 - 6.27 / - 0.32 77
la3npom A6 5,000 695  09/08/2007 06/08/2009 101.75 101.25 0.10 0.40 6.29 /- 1.89 40
lasnpom A7 5,000 679 01/11/2007 29/10/2009 101.45 100.90 - 0.10 0.35 6.35 / - 211 43
lasnpom A8 5,000 700 01/11/2007 27/10/2011 100.90 100.75 0.00 -0.10 0.20 6.89 /- 359 77
Ta3npom 9 5,000 723 22/08/2007 12/02/2014 101.50 101.25 0.00 -0.15 0.10 7.09 /- 497 78
13U 3 1,500 1045  19/10/2007 18/04/2008 100.12 100.12 - -0.08 -0.05 10.53 / 10.53 0.76 471
rT-T3U 4 2,000 1071 05/09/2007 02/09/2009 100.20 100.20 0.00 0.30 -0.14 10.87 / - 1.80 479
KyiBbiwesasor 2 2,000 8.80  07/09/2007 04/03/2011 101.00 100.55 0.00 873 / - 2.95 261
TNewarepro 2 3,000 854  03/08/2007 27/01/2012 102.55 102.40 0.00 -0.05 0.20 8.04 / - 3.55 186
NYKown 2 6,000 725 20/11/2007 17/11/2009 102.35 102.35 - - - 6.29 /6.29 2.15 37
NYKownn 3 8,000 710 14/06/2007 08/12/2011 100.65 100.40 0.00 -0.10 -0.10 7.08 /- 3.56 9%
NYKown 4 6,000 740 14/06/2007 - 05/12/2013 101.85 101.60 0.00 -0.15 0.05 719 /- 477 89
MocaHepro 1 5,000 754 18/09/2007 15/09/2009 13/09/2011 101.15 101.00 0.00 0.00 0.15 7.02 /714 1.96 129
MocaHepro 2 5,000 765  30/08/2007 23/02/2012 18/02/2016 101.88 101.88 0.00 -0.20 - 427 1730 371 114
MO3CK 6,000 805  11/09/2007 - 06/09/2011 101.45 101.35 0.00 -0.03 -0.01 7.80 /- 3.36 167
OrKs 5,000 7.50 04/10/2007 01/10/2009 29/09/2011 100.20 100.05 0.00 -0.05 0.15 421|757 1.99 163
PyccHedTb 7,000 9.25 15/06/2007 12/12/2008 10/12/2010 80.54 80.54 0.04 -4.46 11.62 / 27.15 1.07 1987
CanasatHehteOprCutHe3 3,000 10.00 13/11/2007 13/11/2007 10/11/2009 105.53 105.53 7.60 /-2.59 2.05 164
CaxaTpaHHedrel a3 1,500 11.90 05/12/2007 04/06/2008 02/12/2009 101.85 101.70 0.00 417 110.22 0.88 439
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 100.80 100.60 - 3.50 /751 2.08 155
TataHepro 1,500 9.65 13/09/2007 13/03/2008 101.70 101.35 0.00 0.03 -0.13 767 I - 0.69 198
®CKE3C 1 5,000 8.80 19/06/2007 18/12/2007 101.31 101.31 0.00 - - 6.33 / - 0.48 74
®CKE3C 2 7,000 8.25 26/06/2007 22/06/2010 103.85 103.65 0.00 0.05 0.30 6.98 / - 2.49 96
®CKE3C 3 7,000 7.10 15/06/2007 12/12/2008 100.70 100.70 - -0.23 0.26 6.71 / - 133 91
®CKE3C 4 6,000 7.30 11/10/2007 06/10/2011 100.90 100.70 0.00 0.00 0.23 720 / - 3.50 108
®CKE3C5 5,000 7.20 04/12/2007 01/12/2009 100.95 100.75 0.00 0.05 0.35 6.94 | - 2.17 99
Memannypeus

Awmypmertann 1 1,500 9.80 30/08/2007 26/02/2009 102.10 101.80 0.06 8.73 I - 1.46 282
Awmypwmetann 2 2,000 9.15 31/08/2007 26/02/2010 101.30 101.30 0.00 0.45 8.78 / - 2.22 273
Bernox 1 1,500 9.10 05/12/2007 - 03/06/2009 100.55 100.55 - 8.99 / - 171 302
Bernon 2 2,000 9.25 30/08/2007 27/08/2009 23/02/2012 102.00 102.00 - 1.00 415 / 8.40 1.86 244
3onorto Cenurpapa 1 500 13.00 27/06/2007 25/06/2008 21/12/2011 100.15 100.01 0.00 0.03 -0.07 3.18 /13.31 0.85 731
3onoto Cenurpapa 2 300 14.50 03/07/2007 01/01/2008 28/06/2011 101.49 100.50 0.00 1.85 / 13.25 0.48 735
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Security Name (IIQSS;eMSI\I/TI\‘jI) CO(L;A)D)OH Next coupon Put Maturity Ask Bid ld;:erlng 5d chng net 1mnceI:ng YTM / YTP Mod. Dur. Spread
OCKE3C 3 7,000 7.10 15/06/2007 12/12/2008 100.70 100.70 -0.23 0.26 6.71 / - 1.33 91
Koke 1 3,000 8.95 19/07/2007 - 16/07/2009 101.56 101.56 0.00 0.16 0.36 8.29 /- 1.76 234
Koke 2 5,000 8.70 20/09/2007 18/03/2010 15/03/2012 101.50 100.00 0.00 5.20 / 8.56 2.30 252
MarHeanT 1 1,500 9.85 21/06/2007 18/12/2008 100.28 100.28 8.25 / 8.25 1.30 240
MarHeanT 2 5,000 8.20 28/09/2007 23/03/2012 - - - - #NJANA. [ #NJANA. |-
MAWP Whesct 2 1,000 10.80 27/11/2007 - 27/11/2007 100.00 100.00 -0.20 0.00 11.07 / 11.07 0.42 531
Makew Mpynn 3,000 11.25 13/09/2007 13/09/2007 12/03/2009 99.37 99.37 0.19 1.37 2.10 / 14.03 0.23 816
Mert3asoa um. Ceposa 2,000 8.75 31/08/2007 27/02/2009 100.00 99.85 0.00 0.22 8.98 / - 1.47 306
Meven 1 2,000 5.50 22/11/2007 - 22/11/2007 99.70 99.70 - 6.26 / 6.26 0.43 69
Meuen 2 5,000 8.40 20/06/2007 16/06/2010 12/06/2013 103.00 102.85 0.00 -0.03 0.00 395 /744 2.46 141
HwxHe-TleHckoe 1 550 13.00 21/06/2007 18/06/2009 100.15 100.15 0.15 0.15 / 0.15 191 303
HwxHe-TleHckoe 2 400 12.25 10/07/2007 - 08/07/2008 100.05 100.05 12.19 /12.19 0.89 623
HOK 400 12.30 27/09/2007 25/09/2008 22/09/2011 100.90 100.65 0.00 0.18 3.77 111.94 1.09 597
HCMM3 1,000 1.00 19/11/2007 19/05/2008 100.00 100.00 1.00 / 1.00 0.94 -459
OMK 3,000 9.20 06/12/2007 12/06/2008 101.75 101.75 0.00 0.00 751 /- 0.92 177
PycAn 3 6,000 7.20 21/09/2007 21/09/2008 100.40 100.40 - 6.98 / - 1.16 121
CsoboaHblii Cokon 2 600 11.75 22/11/2007 22/11/2007 100.25 100.25 -0.25 -0.05 11.46 / 11.46 0.41 568
Cesepcrans 3,000 8.10 28/06/2007 - 28/06/2007 100.14 100.14 -0.01 5.48 /548 0.05 0
TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.99 100.40 0.04 135 /7.01 0.64 137
TMK 3 3,000 7.60 25/09/2007 24/03/2009 100.75 100.75 7.27 11727 157 141
Tynavepwmer 2 1,000 8.75 02/12/2007 02/12/2007 99.92 99.92 - 9.11 /911 0.44 343
Xaiinenn l'ong 750 12.75 04/07/2007 - 02/04/2008 100.40 100.40 0.20 -0.25 12.79 | 12.79 0.69 685
4ytn3 3,000 9.50 20/06/2007 18/06/2008 16/06/2010 102.30 102.30 0.00 -0.05 254 1727 0.90 154
lMpombiwneHHocmb
AsT0Ba32 3,000 1.00 15/08/2007 13/08/2008 101.60 90.12 4.69 | 4.69 1.18 -100
AsT0Ba33 5,000 7.80 26/06/2007 22/06/2010 100.30 100.10 0.06 / 0.06 2.93 -179
AsTonpuGop 5,000 12.80 31/10/2007 31/10/2007 29/04/2009 99.87 99.40 0.00 0.04 0.66 2.96 / 14.15 0.35 824
Awrten 1,200 8.00 15/11/2007 15/11/2007 97.99 97.99 13.24 | 13.24 0.39 737
ApHect 600 24/10/2007 23/04/2008 29/04/2009 100.15 99.95 0.00 -0.03 /-0.06 1.90 -555
BaroxMatu 1 300 1350  21/06/2007 19/06/2008 102.59 102.59 0.59 1.29 11.06 / 11.06 0.85 517
BaroxMatu 2 1,000 11.00 20/06/2007 15/12/2010 98.70 98.70 0.00 -0.25 0.20 3.80 / - 2.95 217
BKM 1,000 9.75 05/12/2007 04/06/2008 100.35 100.25 9.65 / 9.65 0.88 383
BMY 1,500 11.00 26/06/2007 25/12/2007 22/12/2009 100.70 100.70 0.00 -0.05 0.07 2.15 /9.87 0.48 415
BonrabypMatu 600 11.00 10/10/2007 10/10/2007 08/10/2008 99.88 99.88 -0.02 -0.12 2.94 | 1159 0.30 584
BocToKLemeHT 800 1200  22/11/2007 22/11/2007 19/11/2009 100.50 100.35 0.00 0.12 212 /1130 0.41 553
rA3 5,000 8.49 14/08/2007 12/02/2008 08/02/2011 100.56 100.56 -0.04 -0.08 146 [ 7.75 0.61 208
TapoMaluCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 101.11 101.11 0.00 3.55 / 8.86 0.87 309
[Lloporo6yx 900 13/06/2007 11/06/2008 - #NJANA. [ #N/ANA. |-
EMNK 1,000 9.35 04/10/2007 04/10/2007 02/10/2008 99.40 99.40 2.80 /1151 0.29 577
MxMary 2 1,000 13.35 19/06/2007 17/06/2008 100.51 100.51 0.05 13.20 / 13.20 0.83 720
WkpyT 3 3,250 8.74 20/09/2007 16/09/2010 104.15 104.15 -0.01 -0.23 742 | - 2.68 137
NekntumuemenT 2 500 1250  08/08/2007 07/11/2007 05/11/2008 101.00 101.00 0.00 0.05 3.04 /10.38 0.37 467
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TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.99 100.40 0.04 1.35 / 7.01 0.64 137
Kamas 2 1,500 8.45 21/09/2007 19/09/2008 17/09/2010 101.20 100.90 0.00 3.09 / 7.70 114
Kuposckuit 3-4 1,500 9.20 26/09/2007 24/09/2008 24/03/2010 101.18 101.18 0.00 0.16 3.98 / 8.37 114
KpworenMalu 1 500 9.75 10/07/2007 10/07/2007 08/07/2008 99.70 99.70 - 1.07 /13.81 0.08
KpworenMalu 2 1,000 11.20 19/06/2007 17/06/2008 15/12/2009 100.15 100.15 0.00 0.15 471 /1134 0.85
JIOMO 3 1,000 12.50 16/09/2007 16/09/2007 05/09/2009 100.47 100.47 0.00 - 1.33 /10.85 0.25
Mapuiickuin HM3 1 800 12.40 19/06/2007 - 16/12/2008 100.04 100.04 -0.16 0.22 /1 0.22 1.44
Mapuiickuin HM3 2 1,500 12.00 21/06/2007 19/06/2008 16/12/2010 99.75 99.75 0.00 1.25 3.79 1 12.63 0.84
MeTtap ®uHaHc 500 12.95 14/06/2007 12/06/2008 10/06/2010 100.04 100.04 0.00 4.60 /13.32 0.82
Mul 1 1,000 7.85 05/12/2007 - 03/06/2009 100.00 99.50 -0.45 8.15 / 8.15 1.74
Mul 2 3,000 8.90 11/09/2007 11/03/2008 06/09/2011 100.55 100.55 150 / 8.27 0.68
Motosun. 3aBoabl 1,500 10.00 26/07/2007 26/07/2007 22/01/2009 100.00 100.00 0.81 /10.06 0.12
MotopoCtpoutens 800 12.00 20/09/2007 20/09/2007 19/03/2009 100.30 100.30 0.00 0.00 -0.25 1.78 / 11.06 0.26
HB Petan 1,000 9.90 13/06/2007 10/12/2008 09/12/2009 99.98 99.98 6.24 1 10.16 1.25
HukocXum 2 1,500 12.30 16/08/2007 16/08/2007 20/08/2009 100.55 100.55 0.00 -0.05 0.81 /9.63 0.17
Huron 1 1,000 1.00 19/06/2007 18/12/2007 16/12/2008 100.00 100.00 1.00 / 1.00 1.50
Huron 2 2,200 11.75 19/06/2007 15/12/2009 102.22 102.22 0.00 -0.28 0.20 11.01 / - 1.93
HKHX 3 2,000 8.00 01/09/2007 - 01/09/2007 100.36 100.36 - 6.27 | 6.27 0.20
HKHX 4 1,500 9.99 01/10/2007 30/03/2009 26/03/2012 104.00 104.00 345 3.06 /1 7.72 1.56
Hadoue 2 1,000 10.20 20/06/2007 18/06/2008 16/12/2009 100.25 100.25 0.00 0.02 4.23 /110.18 0.87
O3HA 500 10.80 12/06/2007 11/12/2007 08/12/2009 100.39 100.39 2.09 /10.24 0.44
OM3 4 900 - 30/08/2007 - 26/02/2009 87.50 87.50 - - 8.06 / 8.06 1.60
OM3 5 1,500 8.80 04/09/2007 01/09/2009 30/08/2011 102.75 102.75 0.00 0.02 0.25 416 | 757 1.90
MeHaTsxMpomApmatypa 500 10.60 14/11/2007 14/11/2007 11/11/2009 100.30 100.30 0.00 0.01 1.81 /10.09 0.40
MeHonnake 1,500 11.25 21/06/2007 19/06/2008 17/12/2009 100.80 100.80 0.00 0.27 0.18 4.46 /10.68 0.86
nm3 1,200 9.90 24/07/2007 24/07/2007 21/07/2009 100.11 100.11 0.54 /9.26 0.12
MpomTpakTop 1 1,500 9.75 05/07/2007 03/07/2008 100.25 100.25 0.00 0.00 0.05 0.44 /0.44 1.02
MpomTpakTop 2 3,000 10.75 23/10/2007 20/10/2009 18/10/2011 102.71 102.71 0.00 -0.10 0.48 5.51 / 9.66 1.95
PoctBepton 800 9.30 27/11/2007 27/11/2007 26/05/2009 100.90 100.57 0.00 0.49 1.88 /7.82 0.44
PbiBuHCKKkabens 1,000 10.75 04/09/2007 04/03/2008 28/02/2012 100.50 100.50 0.00 1.64 / 10.42 0.65
CanagatCrexro 1 750 11.60 25/09/2007 25/03/2008 102.00 102.00 9.10 /9.10 0.71
CarnagatCrexro 2 1,200 9.28 31/10/2007 31/10/2007 28/10/2009 100.35 100.25 0.00 1.44 | 8.63 0.37
Carnot SHeprust 3,000 9.80 26/06/2007 25/12/2007 100.74 100.74 8.55 / 8.55 0.48
CatypH HMO 1 1,500 8.90 22/09/2007 23/03/2008 100.29 100.29 -0.16 8.66 / 8.66 0.71
CatypH HMO 2 2,000 9.25 21/09/2007 21/03/2008 20/09/2011 100.15 100.15 -0.96 172 19.22 0.70
Cesepcrans ABTo 1,500 8.00 26/07/2007 21/01/2010 101.00 100.00 0.00 7.93 /7.93 2.19
Ceskabens 1 500 12.50 08/07/2007 - 06/10/2007 100.84 100.84 10.22 / 10.22 0.29
Ceskabens 2 1,000 10.50 05/09/2007 28/11/2008 100.05 100.05 0.00 - /-
Ceskabens 3 1,500 11.25 03/07/2007 27/03/2012 102.00 100.20 0.00 0.95 1141 / - 3.34
CvBHpCKUiA LieMeHT 800 9.70 14/06/2007 12/06/2008 99.90 99.90 0.26 / 0.26 0.97
CHX3 1,000 10.70 02/10/2007 02/10/2007 29/09/2009 100.64 100.40 0.00 0.22 1.26 /9.12 0.29
COK-ABTOKOMT. 1,100 12.00 25/10/2007 24/04/2008 100.75 100.75 0.10 0.40 11.35 / 11.35 0.77
TAV® 4,000 8.42 13/09/2007 11/09/2008 09/09/2010 99.11 99.11 0.00 -0.69 3.71 /9.37 1.10
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Security Name (IIQSS;eMSI\I/TI\‘jI) CO(L;A)D)OH Next coupon Put Maturity Ask Bid ld;:erlng 5d chng net 1mnceI:ng YTM / YTP Mod. Dur. Spread
TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.99 100.40 0.04 1.35 / 7.01 0.64 137
B3 1,000 9.25 22/06/2007 20/06/2008 18/06/2010 101.30 101.00 0.00 2.87 1823 0.90 246
TeH3op 500 12.20 20/11/2007 20/05/2008 17/11/2009 100.50 100.00 0.00 -0.04 485 /1225 0.82 632
TepHa 1 500 1.00 19/06/2007 18/12/2007 16/12/2008 99.00 99.00 - - 1.01 /294 0.51 -258
TepHa 2 1,500 12.60 09/11/2007 09/11/2007 04/11/2011 99.69 99.69 0.00 -0.01 131 /1377 0.37 780
TexHoHukonb 1,500 10.00 14/11/2007 14/05/2008 11/11/2009 100.65 100.65 0.00 0.00 3.70 / 9.46 0.83 367
TpaHcMauw 1 1,500 1.00 01/12/2007 - 01/12/2007 100.00 94.05 0.00 - - 7.53 1753 0.48 191
TpaxcMaw 2 4,000 8.60 16/08/2007 12/02/2009 10/02/2011 100.70 100.70 - -1.20 -1.29 3.92 /830 1.45 242
YMMO 2 4,000 9.50 21/06/2007 19/06/2008 17/12/2009 101.50 101.50 0.00 0.00 0.15 338 /811 0.89 235
YHUKYM 1,000 12.50 19/06/2007 18/12/2007 15/12/2009 97.00 97.00 0.00 -2.50 4.02 / 19.56 0.42 1322
Ypansaron3sasog 1 2,000 9.40 02/10/2007 - 30/09/2008 101.40 101.00 0.00 0.08 0.08 8.58 / 8.58 1.15 275
YpansaroH3asog 2 3,000 9.35 03/10/2007 03/10/2007 05/10/2010 100.60 100.60 - - 0.73 1 7.50 0.30 323
Ypan3nektpomeab 3,000 8.25 04/09/2007 02/03/2010 28/02/2012 100.61 100.61 0.00 1.06 491 /815 2.27 213
OMAnbsHC 2,000 10.50 13/07/2007 13/07/2007 08/07/2011 100.20 100.20 0.00 - -0.30 0.20 / 8.36 0.09 279
OHepromatu 700 11.50 27/11/2007 27/05/2008 22/11/2011 102.70 102.26 0.00 0.33 2.01 / 8.96 0.87 319
OHeprocbep. pecypcsl 128 17.00 24/07/2007 18/01/2011 100.50 100.50 0.40 15.46 / - 2.35 944
TenekoMMyHukayuu, medua, mpaHcnopm

And 1,500 11.75 20/06/2007 19/12/2007 17/06/2009 100.00 100.00 0.00 0.00 -0.20 3.18 /12.07 0.45 625
AxpTen 200 13.00 20/07/2007 18/07/2008 17/07/2009 100.00 100.00 0.00 6.69 / 12.44 0.91 651
BonraTenekom 2 3,000 8.20 04/12/2007 02/12/2008 30/11/2010 100.16 100.16 0.00 -1.34 3.61 /825 132 241
BonraTenekom 3 2,300 8.50 04/12/2007 - 30/11/2010 103.20 103.20 - -0.10 758 [ - 2.87 122
BonraTenekom 4 3,000 7.99 12/06/2007 08/09/2009 03/09/2013 101.90 101.65 0.00 0.00 2.76 [ 7.32 191 140
[anbcaasb 2 2,000 8.85 05/12/2007 02/06/2010 30/05/2012 104.25 104.00 0.00 0.00 4.66 | 7.42 251 137
[Janbcaasb 3 1,500 8.60 05/12/2007 03/06/2009 102.05 101.75 0.00 0.00 7.70 / - 174 139
WetnaiH 2 3,000 10.50 22/11/2007 22/05/2008 100.71 100.71 0.01 9.93 /9.93 0.85 411
Wrepa 2,000 9.75 07/12/2007 07/12/2007 100.76 100.76 -0.09 8.33 /833 0.46 267
MITC 4 1,500 7.10 24/10/2007 22/04/2009 100.50 100.50 6.92 /6.92 1.66 106
MITC5 1,500 7.10 27/11/2007 25/05/2010 100.50 100.50 0.00 0.45 7.03 /7.03 2.54 103
MeracpoH 3 3,000 9.25 16/10/2007 15/04/2008 100.00 100.00 9.44 | - 0.76 365
MMK TpaHcduHaHe 650 11.50 12/07/2007 10/07/2008 100.00 100.00 -0.70 11.81 /11.81 0.90 587
PX[ 2 4,000 7.75 05/12/2007 05/12/2007 99.00 99.00 213 10.12 / - 0.45 442
PX[ 3 4,000 8.33 05/12/2007 02/12/2009 104.19 104.19 0.05 6.59 / - 2.16 65
PX[ 4 10,000 6.59 14/06/2007 14/06/2007 100.02 100.02 -0.05 5.34 /- 0.02 -13
PX[ 5 10,000 6.67 26/07/2007 22/01/2009 100.71 100.71 0.00 0.11 0.46 6.29 / - 1.44 49
PX[ 6 10,000 7.35 14/11/2007 10/11/2010 102.00 101.80 0.00 0.00 0.15 6.83 / - 2.89 79
PXO 7 5,000 7.55 14/11/2007 07/11/2012 103.25 103.00 0.00 0.00 0.20 6.97 / - 4.25 75
CeBepo-3anagHbiit Tenexkom 2 1,500 7.50 04/07/2007 03/10/2007 98.00 98.00 14.72 1 14.72 0.28 878
Cesepo-3anagHbiit Tenekom 3 3,000 9.25 30/08/2007 28/02/2008 24/02/2011 102.70 100.00 0.00 148 /752 0.67 185
CeBepo-3anagHbiit Tenekom 4 2,000 8.10 14/06/2007 08/12/2011 102.47 102.47 0.00 7.66 / - 3.49 135
CvbupsTenexom 4 2,000 12.50 05/07/2007 05/07/2007 100.35 100.35 761 /- 0.07 209
CvbupsTenexom 5 3,000 9.20 26/10/2007 25/04/2008 101.80 101.50 0.00 -0.16 7.35 /- 0.80 164
CvbupsTenexom 6 2,000 7.85 20/09/2007 18/09/2008 16/09/2010 100.50 100.20 0.00 -0.25 3.07 / 7.69 1.14 190
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Security Name (IIQSS;eMSI\I/TI\‘jI) CO(L;A)D)OH Next coupon Put Maturity Ask Bid ld;:erlng 5d chng net 1mnceI:ng YTM / YTP Mod. Dur. Spread
CvbupsTenexom 7 2,000 8.65 21/11/2007 20/05/2009 102.20 101.90 0.00 -0.10 7.64 | - 1.70 173
Cwmaprtc 2 500 14.00 26/06/2007 - 26/06/2007 100.10 100.10 - 0.59 11.88 / 11.88 0.04 615
Cwmaptc 3 1,000 14.10 02/10/2007 30/09/2008 29/09/2009 98.81 98.81 -0.78 -0.44 2.53 | 4.46 1.19 -124
TpaHcaapo 2,500 11.65 09/08/2007 09/08/2007 05/02/2009 100.23 100.23 -0.05 -0.02 1.06 / 10.31 0.15 465
YPCU 4 3,000 9.99 01/11/2007 01/11/2007 101.14 101.14 - -0.06 714 | - 0.37 159
YPCU 5 2,000 9.19 18/10/2007 - 17/04/2008 101.53 101.53 0.00 -0.37 744 | - 0.78 173
YPCU 6 2,000 8.20 22/11/2007 20/11/2008 17/11/2011 101.35 101.05 0.00 0.25 2.51 | 7.45 1.30 164
YPCU 7 3,000 8.40 18/09/2007 17/03/2009 13/03/2012 100.10 100.10 3.28 / 8.50 153 260
Yerb-Tlyra 600 9.90 16/08/2007 11/02/2010 103.00 103.00 0.68 892 /- 2.19 287
LlenTp. Tenerpac 3 700 9.75 04/07/2007 01/04/2009 100.00 100.00 - - 1011 / - 1.51 413
LlenTprenekom 4 7,000 13.80 20/08/2007 - 21/08/2009 113.50 113.25 0.00 -0.40 7.25 [ 7.25 1.80 135
LlenTprenekom 5 3,000 8.09 04/09/2007 02/09/2008 30/08/2011 101.60 101.30 0.00 - -0.35 2.09 / 6.95 111 120
OMPHOHIOH 1,500 13,50 14/08/2007 - 10/11/2009 100.00 100.00 -0.20 - 12.35 / 12.35 1.88 637
[OxTenekom 3 3,500 10.90 09/10/2007 09/10/2007 10/10/2009 101.22 101.22 0.03 053 1.06 /7.23 0.31 168
[OxTenexom 4 5,000 10.00 13/06/2007 09/12/2009 103.87 103.57 0.00 - 0.02 8.60 / - 2.03 157
1013itp 2 1,000 9.95 12/06/2007 - 10/03/2009 100.42 100.42 0.20 10.05 / 10.05 1.45 408
1013itp 3 2,000 10.40 19/06/2007 16/12/2008 14/12/2010 100.48 100.48 0.00 -0.12 461 /1030 1.26 437
BaHku u ¢puHaHCHI
A6conior 2 1,000 9.70 01/10/2007 30/06/2008 101.20 101.20 0.72 1.75 / 1.75 1.01 -387
AsTo6aH NHesCT 250 13.00 26/06/2007 23/09/2008 100.21 100.21 13.44 | 13.44 1.04 738
AVKK KO 1,000 9.00 28/08/2007 23/08/2011 100.80 100.80 0.00 -0.05 0.15 8.96 / - 3.23 279
AVDKK 2 1,500 11.00 01/08/2007 01/02/2010 112.00 112.00 - - - 6.12 / - 2.18 18
AVKK 3 2,250 9.40 15/07/2007 15/10/2010 105.50 105.50 0.00 0.00 0.20 7.74 | - 2.69
AVXK 4 900 8.70 01/08/2007 01/02/2012 106.90 106.90 0.00 0.40 1.20 713 /- 3.62 98
AVXK 5 2,200 7.35 15/07/2007 15/10/2012 101.70 100.70 0.00 0.95 7.27 | - 4.14 107
AVXK 6 2,500 7.40 15/07/2007 15/07/2014 101.90 101.40 0.00 - 729 | - 5.17 98
AVXKK 7 4,000 7.68 15/07/2007 15/07/2016 103.37 103.37 0.00 113 7.37 [ - 6.16 98
AVXK 8 5,000 7.63 15/06/2007 15/06/2018 102.88 102.88 0.98 745 | - 493 91
AVXK 9 5,000 7.49 15/08/2007 - 15/02/2017 102.21 102.21 0.00 737 1 - 5.51 94
AK Bapc 2 1,500 8.25 26/07/2007 26/07/2007 22/01/2009 99.98 99.98 0.68 / 8.45 0.12 287
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 100.15 99.85 0.00 5.65 / 11.90 0.76 600
Anbha-bark 1 1,000 - 08/06/2007 - 08/06/2007 - #N/ANA. | #NIANA. |-
Anbha baHk 2 2,000 6.88 03/10/2007 02/04/2008 31/03/2010 - - - #NJANA. [ #NIANA.| -
Bank CankT-TMeTep6ypr 1,000 9.60 17/06/2007 - 22/06/2009 100.07 100.07 - 6.83 / 6.83 0.02
Bro 500 12.50 16/08/2007 16/08/2007 12/02/2009 100.52 100.52 0.00 0.02 1.11 /10.01 0.17 437
BEPP 575 10.00 06/07/2007 11/10/2009 107.60 107.50 0.00 -0.02 6.66 / 6.66 1.97
Boapoxaerue 3,000 8.95 05/09/2007 - 03/03/2010 101.50 101.50 -0.10 8.49 /- 2.25 245
BTE 4 5,000 6.30 20/09/2007 20/03/2008 19/03/2009 100.00 100.00 2.83 16.38 0.72 73
BTB 5 15,000 5.90 26/07/2007 - 17/10/2013 100.35 100.35 5.96 / 5.96 5.02 -29
BTE 6 15,000 6.50 18/07/2007 18/07/2007 06/07/2016 100.20 100.20 0.06 / 4.72 0.11 -75
a3baHk 750 10.50 20/11/2007 09/07/2007 25/11/2008 100.50 100.20 -0.15 3.06 / 6.51 0.41 420
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Taanpom6ark 1 5,000 7.10 02/08/2007 - 27/01/2011 100.46 100.46 0.00 0.01 0.96 7.07 /- 2.99 101
Taanpom6aHk 2 5,000 6.54 28/11/2007 28/11/2007 20/11/2013 100.55 100.15 6.58 / 5.86 5.04 70
[lensta Kpeaut 1,500 7.09 04/12/2007 - 01/12/2009 100.50 100.50 6.98 / - 217 103
EspoKommepu 1,000 1150 22/06/2007 21/12/2007 18/12/2009 100.75 100.75 2.20 /10.26 0.46 452
XunCouMnotexa 600 11.50 25/10/2007 25/10/2007 22/10/2009 100.05 100.05 0.00 -0.45 1.86 / 11.60 0.34 585
XunduHane 500 9.25 22/06/2007 19/12/2008 99.25 99.25 - 3.86 / 3.86 1.40 -187
3eHuT 2 2,000 8.39 17/08/2007 - 16/02/2009 101.01 101.01 -0.01 0.18 7.88 | - 1.46 201
3eHuT 3 3,000 8.45 14/11/2007 14/11/2007 09/11/2011 100.43 100.43 0.00 -0.13 0.75 / 7.55 0.41 195
NmnakcBark 2 1,000 1.00 20/10/2007 20/04/2008 100.00 100.00 1.00 / 1.00 0.86 -457
WmnakcBark 3 1,300 1.00 12/11/2007 13/11/2009 100.08 100.08 0.97 /0.97 2.39 -487
WHeectToprbaHk 2 350 10.25 16/10/2007 14/10/2008 100.15 100.15 10.36 / 10.36 1.16 445
Kepp 1 450 11.50 06/07/2007 - 05/10/2007 99.95 99.95 12.15 / 12.15 0.29 637
Kepp 2 1,000 11.15 19/06/2007 18/03/2008 15/09/2009 100.80 100.32 0.00 0.25 3.71 1 10.80 0.67 498
KMB 2 3,400 7.75 05/12/2007 03/12/2008 30/11/2011 100.70 100.70 - 2.52 /17.38 1.34 157
TNokoBaHk 2 500 10.65 - 22/04/2008 101.20 100.01 0.00 - /- -
Macrep6aHk 2 1,000 1150 23/11/2007 - 23/05/2008 100.14 100.14 0.00 0.05 11.65 / 11.65 0.84 575
Mactep6aHk 3 1,200 11.75 05/12/2007 05/12/2007 30/11/2011 100.67 100.67 0.00 0.43 11.66 / 10.59 3.24 556
MOM 3 6,000 7.60 04/10/2007 04/10/2007 01/10/2009 100.25 100.25 0.96 / 6.88 0.30 133
Mensesb 750 13.00 05/09/2007 05/09/2007 01/09/2010 100.31 100.31 - 0.90 /12.21 0.22 647
MWA 1 2,200 10.00 - 20/09/2012 103.60 103.60 0.00 0.60 - /- -
MWA 2 1,000 8.60 07/08/2007 - 09/08/2008 101.10 100.70 - -0.10 0.30 8.02 / 8.02 1.04
MWA 3 1,500 9.40 30/08/2007 26/02/2009 23/02/2012 100.70 100.70 0.00 350 /9.26 147 334
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 101.00 101.00 0.00 0.24 2.13 | 8.47 0.46 282
MJTK ®uHaHc 550 12.90 26/07/2007 - 23/07/2009 99.96 98.05 0.00 0.51 14.13 / 14.13 1.64 789
MMB 2 3,000 6.50 15/08/2007 13/02/2008 11/02/2009 100.22 100.22 2.56 | 6.24 0.63 62
MOWA 1 1,500 9.00 21/06/2007 - 21/12/2010 102.73 102.01 0.47 8.20 / 8.20 2.27 217
MOWA 2 3,000 7.99 07/09/2007 19/12/2007 07/09/2011 100.76 100.76 - 7.86 | 6.47 2.59 196
MOUTK 1 3,000 9.00 27/09/2007 - 26/09/2009 100.60 99.50 0.00 9.15 / - 1.39 317
MOUTK 2 4,000 8.99 25/09/2007 26/03/2009 26/03/2011 100.27 100.27 0.00 441 /9.00 1.54 307
Moc. 3anor. bark 800 11.65 16/11/2007 - 17/11/2009 100.10 100.10 11.93 / - 1.95 577
MocKommepubaHk 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 100.67 100.67 - -0.02 2.64 | 8.04 0.46 240
MocKommepubaHk 2 3,000 8.40 21/08/2007 19/08/2008 15/02/2011 100.08 100.01 0.00 - 2.83 /851 1.05 271
Homoc 6 800 10.03 16/08/2007 - 16/08/2007 100.58 100.49 0.00 0.04 714 1714 0.18 161
Homoc 7 3,000 8.25 19/06/2007 18/12/2007 16/06/2009 100.24 100.24 0.00 -0.03 -0.15 2.08 /792 0.47 228
Oprpac6aHk 500 10.00 11/08/2007 10/02/2009 100.10 100.10 6.02 / 6.02 1.50 22
lMetpokommepu, 2 3,000 8.50 29/08/2007 31/08/2009 101.05 101.05 -0.10 0.15 8.12 / - 1.88 216
Mpo6usHec 5 1,000 9.69 31/10/2007 29/04/2009 100.20 100.20 - 8.98 / 8.98 1.62 304
MpocesiabbaHk 4 600 8.20 01/11/2007 - 01/11/2007 100.35 100.35 0.00 -0.02 0.10 7.40 /7.40 0.37 181
36 NuanHr 500 12.50 26/09/2007 26/03/2008 23/09/2009 100.15 100.15 0.00 447 [ 12.61 0.68 670
PenHuc 750 10.40 02/10/2007 01/04/2008 30/03/2010 99.75 99.15 3.35/11.39 0.71 554
PocbaHk 3,000 7.89 16/08/2007 15/02/2009 100.93 100.93 0.04 731/731 1.48 147
PCXb 1 3,000 7.20 05/09/2007 04/06/2008 100.10 100.10 7.29 1729 0.90 156
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PCXE 2 7,000 7.85 22/08/2007 - 16/02/2011 103.00 102.70 0.00 0.40 715 /- 3.03 109
PCXE 3 10,000 7.34 23/08/2007 18/02/2010 09/02/2017 101.05 100.75 0.00 0.45 2.11 /7.08 2.29 111
PTK-NuauHr 4 2,250 8.80 09/10/2007 - 08/04/2008 100.40 100.40 -0.58 8.44 | 8.44 0.75 259
PTK-NuauHr 5 2,250 8.80 16/08/2007 16/08/2007 12/08/2010 100.30 100.00 0.00 0.48 / 8.03 0.18 247
Pycckuit CTaHzapt 3 2,000 8.40 22/08/2007 - 22/08/2007 100.28 100.28 7.04 / 7.04 0.19 151
Pycckuit CTaHzapt 5 5,000 8.50 13/09/2007 11/09/2008 09/09/2010 100.65 100.65 3.21 / 8.09 111 229
Pycckuit CTaHzapT 6 6,000 8.10 15/08/2007 15/08/2007 09/02/2011 100.00 100.00 0.41 / 8.16 0.17 259
Pycckuit CtaHgapt 7 5,000 8.50 25/09/2007 25/03/2008 20/09/2011 109.77 109.77 -0.68 / -3.44 4.03 -665
Pyc®anaHcbaHk 1 1,500 7.65 04/12/2007 02/12/2008 101.15 101.15 - - - 6.94 / - 1.34 114
PycbBark 1 1,400 10.00 20/09/2007 - 19/03/2009 101.85 101.85 0.00 0.00 -0.35 9.03 / 9.03 151 311
PycuBakk 2 2,000 9.50 22/08/2007 22/08/2008 22102/2010 100.69 100.41 0.00 -0.10 0.19 9.47 /9.19 2.19 360
CesepHast 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 1.13 496
CriasWHescTBaHK 2 900 9.00 29/10/2007 - 27/10/2008 100.00 100.00 -0.01 9.19 /9.19 1.21 333
CobuHBaHk 2,000 12.00 14/11/2007 14/11/2007 13/05/2009 100.50 100.10 0.00 0.10 - 2.61 / 1155 0.39 578
ConnaapHocTb 1,000 10.75 04/09/2007 04/12/2007 01/12/2009 100.04 100.04 0.04 2.17 /1110 0.44 533
Coto3 1 1,000 9.25 26/07/2007 24/04/2008 101.50 101.50 - - -0.10 7.68 / 7.68 0.79 197
Coto3 2 2,000 8.37 04/10/2007 05/10/2009 100.15 100.15 0.00 -0.15 023 8.46 / - 1.97 247
CTWH 300 15.50 02/10/2007 01/04/2008 100.99 99.71 0.00 0.35 0.35 15.50 / 15.50 0.68 940
CymocTpouTenbHbIN 1,500 10.50 05/07/2007 02/07/2009 100.45 100.27 0.00 -0.04 0.20 / 0.20 1.97 3
TathHK 500 11.00 08/08/2007 - 06/02/2008 100.00 100.00 - 11.25 [ 11.25 0.58 543
Tat®okg 3 1,500 10.00 21/08/2007 20/11/2007 19/05/2009 100.80 100.80 0.00 0.20 -0.30 1.95 / 8.50 0.41 279
TK ®uHatHc 1,000 10.50 20/09/2007 - 18/09/2008 100.00 100.00 0.00 10.75 / 10.75 1.09 483
TpatcKanutan 800 9.20 27/08/2007 29/05/2008 01/06/2009 100.40 100.00 0.00 4.60 /9.29 0.86 356
TpaHcPuHaHC 3,000 10.50 25/06/2007 25/09/2009 102.50 102.50 9.61 / - 1.86 311
TypaHanem 3,000 7.75 09/10/2007 06/10/2009 100.13 100.13 - 7.83 1783 2.00 187
YBPP 2 1,000 11.00 05/07/2007 - 02/07/2009 100.05 100.05 0.00 0.37 1037 2,01 493
YpanJnaunrLientp 1,000 11.50 24/10/2007 24/10/2007 28/10/2009 100.15 99.96 0.00 10.48 / 11.59 0.34 583
YPCA 1 1,500 7.65 26/07/2007 24/04/2008 100.21 100.21 7.60 / 7.60 0.79 189
YPCA 2 1,500 10.00 15/06/2007 12/12/2008 100.05 100.05 - 7.82 1782 131 210
YPCA3 3,000 9.60 06/12/2007 04/06/2009 102.75 102.75 0.00 8.24 | - 1.72 231
YPCA5 3,000 10.05 23/10/2007 - 18/10/2011 105.60 104.90 0.00 0.45 8.76 / - 333 259
XK 2 3,000 9.25 13/11/2007 12/05/2009 11/05/2010 100.80 100.80 0.00 0.11 - 6.06 / 8.98 1.65 303
XKo 3 3,000 9.45 21/06/2007 18/09/2008 16/09/2010 100.90 100.90 0.00 0.32 3.58 /8.99 1.10 315
XKo 4 3,000 9.95 18/07/2007 15/10/2008 12/10/2011 101.61 101.61 0.00 0.31 2.87 1 8.96 117 312
XMIK OtkpbiTve 200 11.00 14/08/2007 - 11/11/2008 99.50 99.05 0.00 12.06 / - 119 655
LlenTpWHBecTbaHk 2 1,500 10.00 10/11/2007 10/11/2007 11/11/2009 99.90 99.90 1.83 /1047 0.38 480
OkenobaHk 1,000 10.75 26/06/2007 25/12/2007 29/12/2009 100.05 100.05 0.00 -0.05 2.35/11.08 0.48 530
Onewmre 200 21/08/2007 08/02/2008 99.71 99.71 0.43 /043 0.67 -510
FOHMacTpym GaHk 1,000 11.00 21/08/2007 17/02/2009 100.40 100.40 0.00 443 | 443 1.50 -133
lleeckass u nuwesass NnpoMbIWAEHHOCMb
Arpokom 1,500 10.75 26/06/2007 - 21/06/2011 99.99 99.99 0.00 0.13 /013 3.83 531
ArpoxonamHr 1,000 13.00 20/07/2007 20/07/2007 24/07/2009 100.15 100.05 0.00 -0.05 0.21 0.66 / 12.56 0.10 679
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Bocrok-Cepauc 1,500 10.99 13/09/2007 13/03/2008 10/09/2009 100.55 100.55 0.00 - - 359 / 10.44 0.67 464
[Qbimos 800 10.99 02/11/2007 02/05/2008 30/10/2009 100.50 100.50 0.00 0.00 0.10 4.07 / 10.64 0.79 480
3epHosast koM. HacTiowa 1,000 12.50 22/06/2007 20/06/2008 18/12/2009 99.65 99.65 - -0.25 -0.35 5.54 | 13.27 0.84 727
Kapar 2 500 12.00 26/06/2007 25/12/2007 22/12/2009 100.05 99.87 0.00 -0.04 2.69 / 12.41 0.46 657
KBK YepeLumyLuki 700 11.30 03/09/2007 - 02/03/2009 100.01 99.80 0.00 5.03 / 5.03 153 -76
KpacHbii BoraTbipb 2,000 11.00 16/08/2007 14/02/2008 11/02/2010 100.15 100.05 0.00 0.04 2.88 / 11.09 0.60 528
MenbH. KoM6. B COKITbH. 1,000 1150 30/08/2007 30/08/2007 26/02/2009 99.75 99.50 0.53 1.76 / 13.44 0.20 762
Mutrexg dya 1,000 12.50 21/08/2007 19/02/2008 16/02/2010 100.05 100.05 - 3.38 / 13.00 0.60 709
MKX 2 1,000 12.90 28/08/2007 26/02/2008 25/08/2009 100.00 100.00 0.00 - 437 /1179 0.62 594
MsicHast kopn. Espocepauc 1,500 13.25 19/06/2007 18/12/2007 100.50 100.30 -0.06 0.35 13.04 / 13.04 0.45 715
Hosbile YepemyLuku 2 300 11.30 24/07/2007 22/04/2008 99.82 99.82 0.00 -0.18 0.81 12,01 /12.01 0.74 611
HyTpulHsecTXonauHr 1,200 11.00 12/06/2007 09/06/2009 100.25 100.25 0.00 485 /485 175 -08
Owmena 50 18.00 04/07/2007 03/10/2007 104.00 101.10 0.00 10.15 / - 0.29 451
0oCT2 1,000 08/11/2007 - 08/05/2008 99.90 99.30 0.44 | 0.44 0.92
Orteu. Nexapctsa 2 1,300 10.25 21/08/2007 21/08/2007 17/02/2009 100.05 100.05 1.21 /10.09 0.18 444
0X3 900 22/08/2007 21/05/2008 18/11/2009 100.00 99.90 0.02 / 0.05 2.45 -547
Ouakogo 2 1,500 8.50 21/09/2007 - 19/09/2008 100.00 100.00 0.20 0.60 8.66 / - 113 -11
MapHac 2 1,000 10.80 23/08/2007 19/11/2009 17/11/2011 100.10 100.10 0.00 - 6.45 / 11.19 1.96 508
Pycckuit TexcTnb 2 1,000 12.75 06/09/2007 - 05/03/2009 95.00 95.00 -0.60 0.00 16.76 / 16.76 1.34 1040
Pycckuit TexkcTurb 3 1,200 12.00 23/10/2007 23/10/2007 20/10/2009 98.07 98.07 - -0.43 2.82 | 18.16 0.32 1198
CaH WHtep6pto 2 4,000 8.00 16/08/2007 - 13/08/2009 101.45 101.45 0.00 - 0.20 7.39 / - 1.86 146
CuHeprust 1,000 10.70 24/10/2007 24/10/2007 22/04/2009 99.95 99.95 0.00 0.05 2.23 /11.06 0.34 533
Cnaprak T[J 500 13.00 25/07/2007 - 23/01/2008 100.10 100.10 0.10 13.17 / 13.17 0.53 725
Tanocto 2 1,000 10.00 07/09/2007 07/09/2007 06/03/2009 99.90 99.90 0.00 0.01 -0.05 1.51 /10.55 0.23 488
Xne63asog Ne28 2 75 12.00 12/06/2007 - 09/12/2008 100.00 100.00 12.55 / - 121 649
Yepkunaoso 2,000 8.85 04/12/2007 02/06/2009 31/05/2011 100.10 99.95 0.00 0.03 4.66 /9.03 171 307
OpKOH NpoayKT 1,200 11.40 13/09/2007 13/03/2008 10/09/2009 99.92 99.92 404 1 11.79 0.66 592
J0KO 2 1,500 10.50 27/07/2007 25/01/2008 22/01/2010 100.75 100.55 0.00 -0.20 0.15 2.34 19.60 0.56 387
FOHUMUAK 2,000 9.75 11/09/2007 08/09/2009 06/09/2011 101.01 101.01 5.23 1 9.44 1.86 344
Topeoens
AsTOMMP 1,000 11.66 04/09/2007 04/09/2007 01/09/2009 100.33 100.30 0.00 1.13 /1041 0.22 475
AINA 1,500 10.99 24/08/2007 24/08/2007 21/08/2009 100.26 100.26 0.00 -0.01 0.94 19.79 0.19 416
Anbkop 1,500 10.75 12/06/2007 11/12/2007 08/12/2009 100.85 100.85 - 1.89 /9.20 0.44 352
Anteka 36.6 3,000 9.89 03/07/2007 01/07/2008 30/06/2009 101.71 101.71 0.00 -0.09 9.16 /9.75 0.91 392
ApbGar Mpectink 1,500 10.50 22/06/2007 - 20/06/2008 100.10 100.10 0.00 - - 0.29 /0.29 0.98 225
Atnant M 1,000 12.25 15/11/2007 15/11/2007 13/11/2008 100.04 100.04 0.00 0.01 0.05 11.86 / 12.48 0.39 665
baHaHa-Mama 1,000 11.25 26/10/2007 26/10/2007 23/10/2009 100.00 100.00 0.00 -0.45 -0.50 1.85 / 11.49 0.34 574
BenasKomnnexkt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 100.00 98.10 0.00 5.34 [ 14.21 0.75 818
Benbiit Pperat 1,000 14.50 14/06/2007 - 17/12/2009 100.45 100.45 0.00 0.05 0.25 15.06 / - 1.82 871
Bpa3epc 500 12.50 21/06/2007 21/12/2007 25/12/2009 100.24 99.76 0.00 4.03 /13.08 0.46 720
Buktopus 1 1,500 10.40 02/08/2007 29/01/2009 100.80 100.80 10.09 / 10.09 1.37 414
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Buktopust 2 1,500 10.89 21/08/2007 - 16/02/2010 102.15 102.15 0.00 141 10.20 / - 2.12 409
la3akc 1,000 10.50 21/06/2007 19/06/2008 16/12/2010 100.85 100.85 0.00 2.95 /9.84 0.87 401
Doxein-3p-Cu 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 100.64 100.64 0.00 0.04 0.18 2.91 /8.92 1.21 308
Doxein-3p-Cu 2 1,200 5.00 04/12/2007 04/12/2007 100.05 100.05 - - 495 / 4.95 0.47 -59
[Qvkast Opxuzest 1,000 12/07/2007 09/04/2009 100.15 100.15 0.00 -0.05 0.04 -0.08 /-0.08 1.84 -584
[Qvkem 3,000 9.25 20/09/2007 - 17/03/2011 88.05 88.05 -10.05 9.28 13.82 / - 2.78 743
[Qvkeuc TpeiguHr 1,800 11.00 20/07/2007 20/07/2007 20/07/2009 100.15 100.05 0.00 - 0.55 /10.14 0.11 530
[JlomodhuHaHe 1,000 12.50 16/08/2007 - 14/02/2008 99.56 99.56 - -0.47 13.55 / 13.55 0.58 759
Espocets 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 100.10 100.10 0.00 0.10 2.54 110.28 0.45
EnuHas Espona 1,200 10.75 18/10/2007 16/10/2008 14/10/2010 99.33 99.33 0.00 - 4.83 /1159 1.15 562
Wmnnoaus 300 11.30 01/08/2007 01/08/2007 30/07/2008 100.06 100.06 0.00 -0.07 0.21 1.42 /10.96 0.13 526
WHkom-Naga 1 700 12.00 23/08/2007 22/11/2007 100.35 100.30 0.12 11.73 / 11.73 0.40 594
WHkom-Naga 2 1,400 12.00 17/08/2007 12/02/2010 100.36 100.36 0.00 0.06 0.09 12.38 / 12.38 2.07 617
WHmapko 1,000 10.50 22/06/2007 19/12/2008 100.40 100.40 - 3.50 / 3.50 1.36 223
WHnpom 2 1,000 10.70 19/07/2007 15/07/2010 100.32 100.32 - 0.02 -0.28 10.85 / 10.85 2.36 468
WHnpom 3 1,300 8.95 21/11/2007 18/05/2011 100.42 100.42 0.00 0.01 - 9.01 /9.01 3.12 288
Wckpacodpt 300 13.30 04/09/2007 - 02/03/2010 100.93 100.93 0.00 -0.17 0.02 13.28 / - 2.04 701
Kapo 700 12.50 26/06/2007 24/06/2008 221212009 100.25 100.25 0.00 0.10 0.17 5.30 / 12.60 0.85 663
Kapycenb ®uHac 3,000 9.75 20/09/2007 18/09/2008 12/09/2013 102.00 102.00 0.00 0.11 1.75 [ 8.22 1.12 242
Koneiika 1 1,200 9.40 19/06/2007 - 17/06/2008 100.80 100.60 0.40 897 /897 0.89 318
Koneiika 2 4,000 8.70 22/08/2007 18/02/2009 15/02/2012 100.05 100.05 - - 0.45 3.34 /895 1.46 305
Koneiika 3 4,000 9.80 22/08/2007 20/08/2008 15/02/2012 101.60 101.60 0.00 0.16 9.71 / 7.81 3.47 353
NasepHa 1,000 11.00 11/10/2007 - 08/04/2010 100.90 100.90 0.00 0.00 10.89 / 10.89 2.23 475
JIBP VinTeptpeiin 300 14.90 29/11/2007 29/05/2008 26/11/2009 99.80 99.80 0.00 0.00 6.34 / 15.69 0.81 954
M. Bugeo 2,000 10.00 21/11/2007 21/11/2007 18/11/2009 100.73 100.73 159 / 8.49 0.42 284
Martut 1 2,000 9.34 21/11/2007 19/11/2008 102.45 102.45 7.66 / - 1.29 184
Martut 2 5,000 8.20 28/09/2007 23/03/2012 - - - #NJANA. [ #NJANA. |- -
Mapra 1 700 14.84 22/11/2007 22/05/2008 98.80 98.80 -0.13 3.68 16.88 / 16.88 0.79 1064
Mapta 2 1,000 05/12/2007 - 06/12/2009 99.90 99.90 0.00 0.40 0.04 /0.04 2.50 -581
Mapta 3 2,000 13.00 03/08/2007 01/02/2008 02/08/2011 98.50 98.50 0.00 0.20 2.52 2.53 116.01 0.54 983
Martpuua 1,200 12.32 13/06/2007 10/12/2008 99.91 99.91 - 0.00 0.64 0.17 /1 0.17 1.42 1327
MuHHecko 500 13.75 14/06/2007 10/12/2009 100.80 100.15 0.00 -0.33 0.04 1397 / - 1.82 769
Mup 1,000 10.50 27/06/2007 - 27/12/2007 100.17 100.17 0.00 0.05 0.06 10.41 / 10.41 0.48 405
MoHeTka 1,000 10.70 15/11/2007 15/11/2007 14/05/2009 100.40 100.40 2.26 19.95 0.40 425
MocO6nla3 1,000 10.75 22/06/2007 - 21/12/2008 103.20 102.50 0.05 8.92 /- 1.28 234
Hartyp Mpoaykt 2 1,000 10.75 19/06/2007 18/12/2007 16/06/2009 100.50 100.50 2.62 19.98 0.46 426
[MatepcoH 2,000 10.00 21/06/2007 19/06/2008 17/12/2009 100.39 100.25 0.00 -0.08 0.18 4.14 1 10.02 0.89 419
IMepekpecTok 1,500 8.15 10/07/2007 10/07/2007 08/07/2008 100.00 100.00 0.66 / 8.18 0.08 261
Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 99.80 99.45 0.00 - 5.28 /9.28 2.02 326
Matepoyka 1 1,500 11.45 14/11/2007 12/05/2010 101.00 101.00 -8.45 -8.25 11.34 | - 2.30 515
Matepoyka 2 3,000 9.30 19/06/2007 14/12/2010 104.60 104.60 0.55 793 /- 2.75 185
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; OAS
Security Name (IIQSS;eMSI\I/TI\j) CO(EA)%O” Next coupon Put Maturity Ask Bid ld;:erlng 5d chng net 1mncertmg YTM / YTP Mod. Dur. Spread
PKC 1,500 9.70 17/10/2007 17/10/2007 15/04/2009 100.55 100.55 0.00 - 1.60 / 8.22 0.33 262
Pocuntep 2 400 1000  04/07/2007 - 02/07/2008 99.78 99.78 0.00 0.28 10.61 / 10.61 0.91 474
Pocuntep 3 1,000 10.75 30/11/2007 30/11/2007 26/11/2010 100.20 100.20 0.00 -0.30 1.46 | 10.57 0.43 483
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 100.50 99.50 0.00 -0.50 0.43 4.39 / 11.69 0.77 581
CaHBeit 1,000 10.00 05/12/2007 - 03/12/2008 100.10 100.10 0.57 10.17 /10.17 1.29 425
COPYC 1,200 10.20 09/08/2007 08/11/2007 05/11/2009 99.48 99.48 0.00 -0.37 2,04 /11.97 0.37 619
CTonuyHble MacTpoHOMI 1,500 8.60 23/08/2007 21/08/2008 20/08/2009 100.00 100.00 - 487 1876 1.05 295
TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 99.60 99.60 0.00 0.20 2.68 /1 10.71 0.86 486
TOAMN 2,000 12.00 14/06/2007 12/06/2008 10/12/2009 99.31 99.31 0.00 541 / 13.15 0.82 716
Ton-Knura 1 700 500  09/08/2007 - 05/02/2009 91.80 91.80 - 7.53 / 7.53 1.49 168
Ton-Kura 2 1,500 1051 14/06/2007 11/12/2008 09/12/2010 101.95 101.95 0.15 416 /931 1.25 342
YamypTHedTs 1,500 9.50 01/09/2007 - 01/09/2008 100.80 100.80 0.30 9.10 /9.10 1.08 328
YK KOPA 1,000 12.00 17/07/2007 15/01/2008 14/07/2009 100.30 100.30 -0.03 -0.09 3.44 | 11.97 0.52 613
®aatoH Aapo 1,000 10.50 02/08/2007 31/01/2008 30/07/2009 100.00 100.00 0.00 3.28 /10.73 0.56 495
lOrTpatautCepauc 1 600 1.00 19/06/2007 19/06/2007 98.50 98.50 0.04 66.57 / 66.57 0.02 5276
lOr TpaauTCepauc 2 1,200 11.50 27/11/2007 25/11/2008 100.50 100.50 11.42 1 11.42 1.25 544
Jlec u cenbckoe xo3slicmeo
Arpuka 1,000 11.80 02/10/2007 01/04/2008 29/09/2009 100.30 99.99 0.00 0.05 4.27 1 11.89 0.71 601
Arpo-Coto3 1,500 10.75 26/06/2007 - 21/06/2011 99.99 99.99 - 0.00 013 /0.13 3.83 531
ArpoxonanHr 1,000 13.00 20/07/2007 20/07/2007 24/07/2009 100.15 100.05 0.00 -0.05 0.21 0.66 / 12.56 0.10 679
Apxapa 1 600 1320 29/06/2007 28/06/2008 99.99 99.99 -0.19 -0.07 0.70 / 0.70 0.69 786
Apkapa 2 700 13.31 22/08/2007 - 20/02/2009 100.10 100.10 -0.08 0.00 13.62 / - 111 748
BenlpanKopm 700 10.90 04/09/2007 04/12/2007 02/12/2008 100.00 100.00 3.71 1 11.35 0.43 557
FOT3K 2 1,500 11.50 21/06/2007 18/06/2009 100.10 100.10 0.00 - 0.15 / 0.15 1.92 -563
113 duHane 400 11.00 23/11/2007 23/05/2008 100.00 100.00 - 1.93 11.29 / 11.29 0.84 540
MocCenblTpom 1,000 13.00 15/06/2007 12/12/2008 99.97 99.97 -0.07 -0.03 0.18 / 0.18 1.42 876
HIK 500 12.45 02/08/2007 - 31/01/2008 100.00 99.90 0.28 12.86 / 12.86 0.55 695
oro2 1,200 12.95 27/08/2007 31/08/2007 25/02/2009 100.00 100.00 -0.02 0.28 13.33 / 13.14 118 745
Masa 1 350 1.00 16/06/2007 - 15/06/2008 100.50 100.50 0.51 /051 1.01 -509
MaBa 2 1,000 12.50 13/08/2007 09/05/2008 21/10/2011 103.28 103.28 0.00 -0.12 1.95 /9.04 0.81 316
M3 Cotos 300 10.00 09/10/2007 09/07/2007 09/10/2007 99.90 99.90 - 10.47 1 10.47 031 478
Paarynai 1 2,000 1.00 04/10/2007 - 02/10/2008 80.00 80.00 -19.90 19.68 / 19.68 1.10 1315
Paarynsi 2 2,000 10.25 02/10/2007 01/04/2008 27/09/2011 100.45 100.45 0.00 0.15 1.91 /9.86 0.72 408
Paarynsi 3 3,000 10.99 21/09/2007 20/03/2009 16/03/2012 100.95 100.95 0.00 - 4.18 /10.64 1.48 465
Pycarpo 1,000 8.50 20/07/2007 - 19/07/2008 100.50 100.50 0.00 0.50 8.17 / 8.17 0.98 238
Cw6 Arp Mpynna 400 11.50 22/08/2007 21/11/2007 20/05/2009 99.33 99.33 0.00 -0.67 3.13 /13.68 0.39 778
CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 99.80 99.80 0.00 -0.20 10.81 / - 1.93 472
Cmpoumenbcmeo
ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 100.13 100.13 0.00 0.08 12.31 / 12.31 0.86 637
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; OAS
Security Name (IIQSS;eMSI\I/TI\‘jI) CO(L;A)D)OH Next coupon Put Maturity Ask Bid ld;:erlng 5d chng net 1mnceI:ng YTM / YTP Mod. Dur. Spread
ApnamaHt 2 2,000 11.25 23/08/2007 20/05/2010 100.36 100.36 0.00 0.11 0.36 11.58 / 11.58 2.28 538
TnmaeMocCrpot 1 2,000 1.00 #N/AN Ap - 27/05/2007 - - - #NIANA. [ #NIANA. |-
TmaeMocCrpot 2 4,000 1150 20/09/2007 20/09/2007 17/03/2011 100.75 100.75 - -0.07 0.00 0.68 / 8.86 0.26 326
[IKC ®XC PB 500 12.00 27/11/2007 27/11/2007 24/11/2009 100.02 99.80 0.00 - -0.09 2.40 /12,55 0.42 672
KK courarc 1,000 14.00 21/06/2007 20/12/2007 241212009 100.15 99.95 0.00 0.05 3.04 /1463 0.45 865
NHkom 1,250 13.10 - 28/03/2008 28/03/2009 100.79 100.79 0.00 -0.01 0.59 - /- -
Wnrerpa 1 2,000 10.50 21/09/2007 - 20/03/2009 99.00 99.00 1142 / - 1.47 538
Wnrerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 103.00 103.00 - - - 5.56 / 9.54 2.05 350
Kamckas fnonuHa 2 200 13.50 19/07/2007 - 17/10/2007 100.76 100.76 0.00 0.08 0.26 11.77 [ 11.77 0.31 586
Kamckas nonmHa 3 500 13.50 15/06/2007 09/06/2008 04/06/2009 100.35 100.15 0.00 0.00 -0.13 0.01 /0.01 0.98 -494
JICP 1,000 10.00 20/09/2007 - 20/03/2008 100.99 100.65 0.00 9.05 /9.05 0.70 331
JICP WHesct 2,000 10.70 04/12/2007 03/06/2008 08/12/2009 102.10 101.85 0.00 3.54 | 8.76 0.89 298
MeTtpocTpoi 1,500 8.47 28/09/2007 28/03/2008 23/09/2011 100.00 100.00 1.64 / 8.62 0.72 290
M-WHaycTpus 1,000 12.25 21/08/2007 16/08/2011 100.71 100.71 0.00 0.16 0.16 12.38 / - 293 605
Mupakc 1 1,000 1150 21/08/2007 19/08/2008 102.30 102.30 - -0.20 8.78 / 8.78 1.03 296
Mupakc 2 3,000 10.99 20/09/2007 17/09/2009 104.50 104.30 0.00 0.07 - 9.00 / - 1.87 300
Mepeceet 200 17.50 03/07/2007 02/10/2007 101.60 101.60 -0.30 -0.08 12.82 /1 12.82 0.27 701
MWK'5 1,120 9.20 21/08/2007 - 20/05/2008 100.50 100.10 0.20 0.08 9.16 /9.16 0.84 275
PWUlpynn 1,200 11.85 27/06/2007 26/06/2008 26/12/2009 100.02 100.02 0.00 0.02 5.12 /12.16 0.87 621
CrpoitMeTPecypc 750 17.00 21/06/2007 21/06/2007 105.00 105.00 -67.21 | -67.21 0.11 -9093
CrpoiTpaHcla3 3,000 9.60 27/06/2007 - 25/06/2008 101.76 101.76 - - 797 | - 0.91 220
Cysap-KasaHb 900 12.50 02/10/2007 01/04/2008 31/03/2009 100.10 100.10 0.00 -0.05 -0.04 5.80 / 12.69 0.70 677
LUyH1 1,000 11.25 25/10/2007 24/04/2008 22/04/2010 101.10 101.10 0.00 0.05 3.12 /-1.52 2.56 -180
LYH 2 1,500 11.44 25/07/2007 23/07/2008 20/01/2010 101.55 101.05 0.00 -0.10 0.20 4.44 /10.08 0.95 423
IOCKK 600 14.00 03/07/2007 01/07/2008 99.90 99.90 -0.05 14.57 | 1457 0.85 848
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Security Name/ Rating

SOVEREIGN EUROBONDS

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Netlw Yld YtmMid  Oas Spread Mid ~ Dur Adj Mty Mid Risk Oas Mid
UNITED STATES (AAA/Aaa/AAA)
T4 3/4 12/31/08 475 31/12/2008 24.817TMMM 99.53125 99.59 0.05 0.02 5.05 6.719 1.447 1.472
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 99.015625 99.08 0.05 -0.17 5.05 1.154 2.259 2.246
T45/812/31/11 4.625 31/12/2011 16.131MMM 98.109375 98.17 0.02 -0.58 5.09 0.989 3.967 3.978
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 95.984375 96.05 -0.06 -1.38 5.16 2475 7.485 7.225
T41/2 02/15/36 45 15/02/2036 26.397MMM 88.84375 88.91 -0.14 -2.52 5.26 1.666 14,973 13.59
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 10 06/26/07 10.00 26/06/2007 2.4MMM 100.15 100.20 -0.01 -2.00 4.80 10.71 0.04 0.04
RUSSIA 8 1/4 03/10 8.25 31/03/2010 1.845MMM 103.7870 103.91 -0.03 -0.75 6.71 57.8 24 1.494
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 139.7607 140.14 0.21 -4.57 6.02 87.6 7.0 10.054
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 180.00 180.50 0.00 -1.02 5.99 80.64 9.99 18.66
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.021MMM 110.3201 110.45 -0.16 -2.56 6.03 89.1 6.8 7.643
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 97.51 97,51 0.00 0.03 5.84 85.34 0.87 0.87
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 90.17 90.42 -0.12 0.01 5.84 68.98 353 3.29
RUSSIA 3 11/14/07 3.00 14/11/2007 1.322MMM 98.87 99.00 0.01 0.05 5.59 73.65 0.41 0.41
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 106.41 106.66 -0.20 -0.38 475 28.00 2.07 231
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 123.39 123.67 -1.08 -1.41 5.65 54.14 5.45 6.81
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 36.1510 36.57 0.05 0.15 81.43 #N/AN Ap 12 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.1180 35.55 -0.54 0.09 60.53 #N/AN Ap 18 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 35.9210 36.33 0.00 0.03 45.17 #N/AN Ap 2.6 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 37.1830 37.67 -0.46 -0.56 32.35 #N/AN Ap 35 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 35.7310 36.29 -0.46 -0.07 25.71 #N/AN Ap 43 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 573.55 #N/AN Ap 0.2 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 122.30 123.00 #NIAN.A. #NIAN.A. 4.22 -80.44 2.02 252
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 120.81 121.06 -0.55 -0.92 5.73 65.94 3.56 4.48
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 126.13 126.33 -0.88 -1.67 5.91 80.90 5.08 6.63
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 143.44 143.64 -1.43 -1.84 5.30 72.83 6.32 9.79
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 156.71 157.11 -0.96 -2.55 6.18 103.22 7.30 11.85
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 143.42 143.77 -2.01 -2.88 6.26 108.39 10.23 14.80
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.00 113.00 0.00 0.00 6.16 93.77 12.87 14.95
Dur .
) ] . . Amt Px Px Chg Chg Yid Oas Adj Risk
Security Name/ Rating (S&P/Moody's/Fitch) Cpn  Maturity Outstanding  Bid  Ask Net Net Yt_m Sprea_ld Mty Oa}s
1d lw  Mid Mid Mid Mid
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Security Name/ Rating

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

CHINA 7.3 12/15/08 7.30 15/12/2008 1IMMM 102.73 102.82 -0.09 -0.11 5.36 38.49 137 1.46
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 104.59 104.74 0.00 -0.36 5.45 31.27 3.40 3.67
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 96.41 96.85 0.00 -0.41 4.80 26.08 6.01 5.98
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 118.77 118.77 -0.18 -2.90 5.90 71.63 11.12 13.34
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 998.754MM 107.10 107.40 -0.20 -0.43 5.59 58.07 1.68 1.83
COLOM 10 1/2 07/10 10.50 09/07/2010 426.368MM 113.46 114.16 -0.21 -0.43 5.55 49.66 2.56 3.03
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.06 113.76 -0.77 -1.43 6.01 89.64 551 6.48
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 108.02 108.37 -1.07 -1.95 6.23 109.22 6.78 754
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 120.80 121.20 -0.35 -1.25 6.47 129.04 10.25 1271
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 148.12 148.82 -1.15 -1.86 6.47 127.24 11.16 17.03
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 109.14 109.39 -1.88 -2.81 6.66 143.47 1253 13.95
KAZAKHSTAN (BBB/Baa2/BBB)

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

MEX10 3/8 02/17/09 10.38 17/02/2009 1.006MMM 107.60 108.00 -0.29 -0.46 5.44 45.11 150 1.67
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 107.48 107.78 -0.40 -0.84 5.59 51.48 378 418
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 139.84 140.59 -1.01 -1.83 5.72 58.96 6.20 8.88
MEX 5 1/2 02/17/20 5.50 17/02/2020 750MM 103.60 103.60 -0.66 -0.17 5.10 49.88 8.91 9.44
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 162.04 162.74 -1.77 -2.61 5.96 78.29 9.86 16.13
MEX 6 3/4 09/27/34 6.75 27/09/2034 3.767TMMM 107.94 108.04 231 -3.00 6.14 92.42 12.76 14.00
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 5.00 0.90 1.59 172
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.63 109.00 0.00 0.00 5.68 61.81 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 85.02 5.00 5.79
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 130.88 131.13 0.00 1.63 6.10 95.88 7.29 9.86
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.38 142.75 0.00 0.00 6.54 136.72 9.30 1352
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 97.50 97.75 0.00 -0.50 6.57 136.45 11.88 11.93
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.61 106.81 -0.14 -0.14 5.42 40.75 176 1.89
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 106.74 106.99 -0.59 -0.65 5.74 65.63 4.05 4.37
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 103.97 104.22 -0.79 -0.90 5.78 67.06 5.57 5.82
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 120.11 120.61 -1.31 -1.53 5.79 65.50 6.81 8.49
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Security Name/ Rating

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

TURKEY12 3/8 06/09 12.38 15/06/2009 1.046MMM 113.65 113.65 #N/AN.A. 0.35 5.13 11.20 171 2.05
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 113.95 114.35 0.00 -0.25 5.08 58.15 2.99 3.54
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 117.02 117.02 #N/AN.A. 0.54 6.30 120.26 4.86 5.88
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.91 96.29 0.00 -0.22 6.04 145.10 7.15 7.06
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 101.65 101.65 #NIAN.A. -0.21 6.81 165.26 8.47 8.64
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 103.73 104.02 #N/AN.A. -0.62 6.99 181.48 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. 711 189.02 12.05 11.94
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.78 05/08/2009 500MM 106.03 106.28 -10874.18 0.00 572 #N/AN Ap 0.16 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.63 102.88 -0.08 -0.35 6.03 97.09 3.20 3.35
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 107.32 107.57 -0.12 -0.51 6.15 105.32 481 5.18
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM 101.90 102.10 -0.08 0.10 5.78 133.98 1.24 1.33
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 115.50 115.87 -0.45 -1.49 6.64 207.96 3.08 391
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 102.90 103.25 -1.56 -3.27 7.94 282.70 5.34 5.59
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 138.75 139.25 -2.68 -4.59 8.22 308.32 6.34 9.11
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 84.31 84.61 -1.89 -3.76 7.89 27352 8.68 7.35
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.71 96.20 -1.80 -4.29 8.08 290.85 9.37 9.11
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 109.84 110.14 -3.38 -5.75 8.23 304.89 9.38 10.54
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 112.01 112.51 -1.71 -4.55 8.23 303.28 10.16 11.82
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CORPORATE EUROBONDS

Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YI(:AL'[m Px Bid Px Ask  Chg Net 1d Cr:,stl(\]let '\Dlll:; Q?é Y;;i;zi Rating (S&P/Moody's/Fitch)
RUSSIA
AFKSRU 8 7/8 01/11 AFKSRU Diversified 8.875 28/01/2011 350MM 8.43 7.18 105.14 105.47 -0.14 -0.49 2.99 208 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 9.94 6.38 103.02 103.15 -0.04 -0.08 0.79 135
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 7.98 5.93 101.82 101.95 -0.04 -0.05 0.85 90 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 7.82 6.56 113.32 11357 -0.94 -0.98 551 146
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.01 6.49 108.49 108.74 -0.16 -0.24 1.85 141 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.01 7.76 102.88 103.13 -0.48 -0.84 5.99 265
CASHYD10 1/2 02/13 CASHYD Financial 105 15/02/2013 60MM  #N/AN.A. #N/ANA. #NIANA.  #NJANA.  #NJANA. #NIANA. #N/ANA.  #NJANA
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 560.131MM 5.68 5.81 98.94 99.14 -0.37 -0.41 4.99 102
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.49 5.62 110.47 110.77 -0.14 -0.32 2.07 54
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 722 5.05 107.98 108.23 0.14 -0.22 2.76 56
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.24 6.11 116.55 116.95 -0.58 -0.91 4.39 99
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.77 557 101.71 102.11 -0.38 -0.62 6.24 102
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.192MMM 6.94 6.75 103.66 103.91 -0.74 -0.91 8.10 110
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.83 6.53 126.26 126.51 -1.66 -2.32 11.89 138
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 773 6.43 103.50 103.62 -0.13 -0.37 224 139 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.83 6.33 102.03 102.22 -0.04 -0.18 1.26 124 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.54 6.10 102.16 102.26 -0.03 -0.04 0.59 107
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 7.97 6.62 105.03 105.28 -0.40 -0.52 2.86 153 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.62 6.74 104.82 105.07 -0.39 -0.46 374 162
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.96 5.97 102.33 102.54 -0.14 -0.34 2.07 90 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.33 6.36 103.42 103.74 -0.10 -0.23 1.53 124
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.45 7.45 109.33 109.72 -0.68 -0.84 5.05 233 BE-/B1BE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.50 7.25 102.61 102.86 -0.19 -0.18 5.85 214 -/[BA1/BB
SITFIN 7 7/8 03/09 SITFIN Technology 7.875 02/03/2009 200MM 7.67 6.21 102.54 102.79 -0.16 -0.17 1.56 112 -/B3/B-
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.80 6.13 101.81 101.91 -0.06 -0.07 0.39 107
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.79 6.52 101.12 101.37 -0.62 -0.69 3.44 144 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.22 6.92 103.71 103.96 -1.07 -1.01 6.39 176
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.32 6.09 107.17 107.42 -0.14 -0.29 1.74 101
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 773 6.53 103.40 103.64 -0.29 -0.37 232 143
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.89 6.72 106.02 106.27 -0.54 -0.64 3.60 160 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.75 7.25 106.37 106.62 -0.84 -1.10 6.33 209
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.35 6.48 101.74 101.87 -0.01 -0.04 0.89 145 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.53 9.47 100.97 101.22 -0.21 -0.02 5.84 317
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.67 5.97 104.16 104.38 -0.24 -0.29 2.05 91
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.10 6.10 103.78 104.03 -0.32 -0.42 3.02 101
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.07 6.56 103.61 103.86 -0.59 -0.61 474 145 /Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 731 7.82 102.49 102.74 -0.26 -0.27 6.11 155
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 712 5.84 101.76 101.90 -0.03 -0.06 129 78 BRe/ARRR
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
GAZPRU 6 1/2 09/15 GAZPRU  Financial 65 23/09/2015 MMM 6.58 6.68 98.72 98.97 086 -1.17 6.22 152 poTmee
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.81 5.94 100.95 101.05 -0.03 -0.01 1.05 93 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.21 7.05 99.86 99.99 -0.15 -0.08 6.22 115
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.69 5.96 102.70 102.95 -0.31 -0.42 3.05 87 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.83 6.14 104.93 105.18 -0.65 -0.92 4.79 103
RUSB 7.8 09/28/07 RUSB Financial 7.8 28/09/2007 300MM 7.78 6.61 100.27 100.35 0.00 -0.03 0.29 173
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.06 713 100.74 100.86 -0.02 -0.03 0.81 210
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 7.61 7.99 98.46 98.71 -0.36 -0.25 2.84 289
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 8.83 9.52 100.39 100.64 -0.06 0.01 5.58 361
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.19 6.82 100.56 100.81 -0.14 -0.23 5.82 84 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.77 5.82 101.41 101.56 -0.02 -0.10 141 76
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.10 5.98 105.58 105.83 -0.42 -0.54 3.64 87 BBB/AZIBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.21 6.92 101.58 101.71 -0.14 -0.14 577 56
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.22 6.21 100.41 100.66 -1.48 -1.63 12.83 106
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.43 752 100.68 100.88 0.00 0.18 0.80 244
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.07 6.93 102.01 102.41 -0.01 -0.01 1.65 180
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.49 6.84 98.19 98.69 0.10 0.10 047  #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.35 7.14 106.00 106.00 0.00 0.25 335 209 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 11.74 5.36 105.40 105.40 #N/AN.A. #N/AN.A. 0.75 41
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.51 5.47 103.72 103.95 #N/AN.A. -0.01 0.86 39
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.65 6.15 112.75 112.75 #N/AN.A. 0.00 3.27 110
PETBRA 91/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.83 5.85 116.50 116.50 0.00 0.60 459 76 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 #N/AN.A. -0.13 5.51 94
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.05 5.95 101.25 101.25 2.55 0.05 6.96 80
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.19 6.33 116.50 116.50 0.75 -1.25 7.66 119
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.20 5.69 102.69 102.90 -0.23 -0.44 3.99 58 AIA2/A
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 457 331 102.90 102.90 -0.01 0.00 2.01 30
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.74 3.56 97.04 97.04 0.01 -0.08 3.28 21
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.65 3.72 99.58 99.58 0.01 0.42 4.70 25
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.60 3.95 97.35 97.35 0.01 0.39 593 20 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 4.75 3.90 11541 11541 -0.01 -0.01 9.11 -15
SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 3.87 391 98.10 98.10 -0.63 -0.62 17.41 -11
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM Communications 4.125 01/03/2009 497.75MM 4.22 552 97.74 97.74  #N/AN.A. #N/AN.A. 1.61 50
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.79 5.87 99.27 99.27 0.00 -0.53 5.93 79
PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 716.258MM 6.10 572 100.37 100.52 -0.05 -0.07 1.10 70
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 995.449MM 7.61 5.64 103.23 103.63 -0.09 -0.21 1.48 50 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 7.58 533 103.93 103.93 -0.06 0.04 1.49 31
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 757 6.59 102.16 102.65 -0.14 -0.28 2.03 145 -/Ba2/BB-
OKST 10 3/8 08/09 OKST Communications 10.375 17/08/2009 266420000  #N/AN.A.  #N/AN.A. #NANA.  #NIANA.  #NJANA. #N/ANA. #N/ANA.  #NIANA. BB/Bad-
OKST7 3/4 04/27/12 OKST Communications 7.75 2710412012 175000000  #N/AN.A.  #N/AN.A. #NJANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA.
KAZAKHSTAN
BTAS7 7/8 06/02/10 BTAS Financial 7.875 02/06/2010 600MM 7.79 7.43 100.91 101.41 -0.34 -0.49 2.60 229
BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.26 8.63 96.58 97.04 -0.90 -1.34 5.03 350 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 8.64 8.78 98.25 98.62 -1.04 -1.64 5.37 366
BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 750MM 8.44 8.45 97.55 98.04 -1.14 -1.45 10.50 341
TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #N/AN.A.  #N/AN.A.  #N/ANA. #NJANA. #N/ANA.  #N/ANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.62 7.49 102.75 103.21 -0.04 -0.45 213 237
ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.07 7.89 100.44 100.90 -0.13 0.00 2.88 276
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.01 8.57 102.42 102.85 -0.16 -0.95 3.80 343 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 9.02 9.02 99.71 99.96 -0.25 -1.32 5.99 392
VENEZUELA
PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 134.999MM  #N/AN.A.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM  #N/AN.A. #N/AN.A. #N/AN.A.  #N/AN.A.  #N/ANA. #NJANA. #N/ANA.  #N/ANA. B/B1/CCC
PETROZ 8.37 10/22 PETROZ Energy 8.37 01/10/2022 75MM 8.24 8.18 101.39 101.89  #N/AN.A. 0.92 8.46 301
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