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190 3asBkW Ha Bblgayy 3aknagHbIX Mo UMOTEKe Ha MPOLUNOI HeAEene NPEBbICUNN NPOrHO3 W
170 BOCTUFNIN MaKCUMarbHOMO 3HaYeHNs C SHBaps. 3amMeTHO NOAELLEBeBLUas HEABKMMOCTb
150 150 W CHU3WBLUMECS Ha MPOLLMOI HeAene CTaBkv CTUMYNMPOBANM NOBbILIEHHBIA CPOC Ha
130 UMOTEKY W KpeamTbl. AMEpUKaHLbI XOTAT BOCMONL30BATHCH MOMEHTOM U BbIrOLHO 3aHATb
110 CpeacTea, KoTopble B [fanbHeiilem noigyt nmbo Ha Mokynky > unbs, nmbo Ha
90 100 pethMHaHCUPOBaHNe CTapblx 4OMrOB. WHAEKC oBpallgHuit Ha Bbidady KPeauTos OT
70 Accoupanm unoTedHbix 6aHkpoB BbIpoC Ha 8.1% - Ao 656.5. CunbHbIN peIHOK TPyaa 1
oy ‘ ‘ ‘ 5 pacTywme 3apnnatbl Ha (POHe HWU3KMX UeH Ha HefBWKMMOCTb MOryT BnaronpusatHo
T O AT R 0TPa3NTbCS Ha NPoAaxax xunbs B bnvkaniem byayuiem.

Ucmouruk: JP Morgan
ba3oBble akTuBbI

Pannm Ha ¢oHmoBom pbiHke CLUA BHOBb OKkasano [AaBneHMe Ha KasHadenckue

obsizaTenbeTBa. HanpskeHHOCTb OTHOLLEHMI ¢ KiuTaem 1 yrposbl MOCHEAHEro Npoaath

101.00% = nopTderns treasuries B cryyae NPUMEHEHMS TOPrOBbIX CaHKLWIA YCUNUNKW [aBrieHne Ha

~ RUX-Chonds exosoi treasuries. VTorv npoLueLLIero ayKuyMoHa no npogaxe 10-eTHMX Buinyckos ($13 Mipa)

HOPManM3OBaHHbIe JIOKalnbHble AONToBble UHOEKChI

100.80% Chonds-Muni LieHoBo#!

00.60% nokasanu CHXeHWe cnpoca Ha rocobsisatenscTea LUTaToB: HepesuaeHTbI Kynunn Bcero
100.60% 32.1% BbInycka, TOrAA Kak Ha npeblgyLuem ayKuuoHe ata uudpa coctasnsna 87.5%.
100.40%

100.20% P

TR assmBarOLMeECA PbIHKK

99.80% "AnneTuT" WHBECTOPOB K PUCKY BOCCTAHABMMBAETCH MO MEPE OTCYTCTBUS HEraTMBHbBIX
HoBOCTE OT pbiHka Heasuxumoct CLUA. Cnpagbl EM, koTopble elle Heaeno Hasag

99.60%

HaxoAunucb Ha rofoBbIX Makcumymax (2266.M.), BYepa COKpaTUnIMCb B CPEAHEM [0
99.40% : : : : : 194(-18) 6.n. Tem He MeHee, B Cryyae COXPaHEHWUs1 CTabUNbHON CUTYaLUW, PUCKOBbIE
08.08.2007  04.07.2007  29.05.2007  20.04.2007  16.03.2007  07.02.2007 JONT UIMEIOT NOTEHLMan cokpalleHus cnpagos Ha 10-25 6.n.

noyHuK: www. Chonds.ru
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CraBku LIBOR
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WemouHuk: Bloomberg

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

aug sep oct nov dec jan feb mar apr may jun jul
2% 8% 20% 44% 70% 84% 134%144%162%182% 188%202%

MemoyHuk: Bloomberg

NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBkK

Pybnesas nuksugHocTb cerogHs coctaBuna 992.8(+17.5) mnpa py6. Ocrtatkn Ha
kopcyeTax cHusunmuch o 483.2(-1.6) mnpg pyb., Torda kak genosutbl 6ankoB B LB
npubasunu fo 509.6 mnpg py6. CtaBku AEHEXHOrO PbiHKA BYEpa HaXOAMMNCh B LLIMPOKOM
ananasoHe, opHopHesHble MBK obxogunuce nop 2.5-3.5%, cerogHs yTpom CTaBku
COXPAHSIOTCS Ha TexX e ypoBHsiX. MepBble ynnaTbl HANoroB HauHyTCs NuLWb ¢ 15 aBrycTa,
NepBMYHbIN PbIHOK 0BMMraLmin NpUBNeYET 4O KOHLA TekyLyen Hegenu Beero 2.56 mnpg pyb.

Crasku LIBOR 3a MMHyBLUMA [i€Hb HEMHOTO MOAHSNNCH Ha fanbHEM KOHLe Kpueow: 3-
MecsiyHas cTaBka coctaBnset 5.36%, 12-mecsiyHas - coctaBnseT 5.16%. [duHamuka
poccuiickux NDF octanack npexHeit. KpaTkocpouHble CTaBki NOAHSNMCH A0 YPOBHS 3%,
npemusi No JONrOCPOYHLIM KOHTPaKTaM ocTanach Hen3MeHHoM (4-5%).

HBECTULMM: POKYC Ha NUKBUMOHOCTb

NokanbHbIit AONTOBOV PBIHOK [AEMOHCTPUPYET CMeLlaHHyl AuHamuky, B OGeHumapkax
M3MEHeHne LieH MUHUManbHo. [1o-npexHeMy OCHOBHOM CMpOC cocpedoToydeH B high yield,
KOTOpble BbLITMSAAAT NPUBNEKATENbHO Ha (HOHE COKPALLEHUS CreKynsuui B Bbinyckax
nepBOro YpoBHS. B CekTope roCynapCTBEHHbIX BbIMYCKOB BWAMMbLIX WM3MEHEHUA He
npowusoLuno. B ycnosusx n3bbiTka pybneson NMKBMOHOCTA MHBECTOPbI NEPEKNaabiBaloTCs B
panbHe O3, cokpawas nosvuwm B BbiMyckax C rnoraweHuem po 3-x net. B
KopropaTuBHbIX “thuikax" NpoaomKaeTcs H0KOBOE ABIKEHME, NULLL B HEKOTOPLIX Bymarax
3HepreTMYeCKNX KOMNaHuin HabnogatTes nokynku: kpueas ctasok PCK "ESC" nogHsnack
Ha 5 6.n., HebonbLume no 0Bbemy nokynku npowni B page TrK.

B panbHeliwem cuTyauns GyaeT onpedenstbCs B OCHOBHOM FOKamnbHbIMM (haKTopamm.
KOHbBIOHKTYPa BHELUHUX AONrOBbIX PLIHKOB BpsiA N OydeT CyLIeCTBEHHO BNMSATb Ha
KOTUPOBKM PYGreBbiX BbIMyCKOB. TakuMm 06pa3oM, B TedyeHue 2-3 Hedelb OXUAaem
BOKOBOrO [IBIKEHNS HA PbIHKE, @ NPU yAa4HOM CTEYEHUM (hakTOpOB - Caboro LieHOBOTO
pocTa.

MHBeCTULMM: hOKYC Ha AOXOAHOCTb

Bbinycku BHe nepBoro "swenoHa" ctanu nugepamu no obopotam. CokpalleHne 06bemos
cnekynauumin ¢ GeHYMapkamn nULb YCUNMBAET MPUTOK JIMKBUAHOCTU B BbICOKOAOXOAHbIE
ponri. Mo Mepe 3anonHeHWs cnpoca B CermMeHTe AOXOOHOCTM 8-9% y4acTHMKWM pbiHKa
obpaluatoT BHMMaHe 1 Ha bonee goxogHble Bbinycku (EBpoceTs 2, MpomtpakTop, Mpynna
"Uepkn3oso" u ap.).

MbI cuutaem cektop high grade Oynet BbirnageTs Hanbonee MHTEPECHO BMNOTb A0 KOHLA
mecsLa. YBenuYnBLLasCS IMKBUAHOCTb B CEKTOPE NO3BONSET peanin3oBaTh KpaTKOCPOYHbIe
TOProBble NAEeM.

MHBGCTVILI,VIOHHbIe naeun

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

HuxHe-NeHckoe 3. Bbinyck TOpryetcs WMpe MO CNp3gy OTHOCUTENbHO AeBHTHOTO
Bbinycka. CnpaBeanvBbI CNpag OLEHMBAeM Ha ypoBHe 650 6.M., MOTEHLMan CHKeHMs
JOXOZIHOCTM OLieHMBaeM B 40-50 6.1, OT TeKyLMX LieH.

Tomckas obnactb 2. Bbinyck umeet Gonblumin cnpag k OP3 oTHocuTensHO 3-ro 1 4-ro
BbiNycka 3MuTEHTa. bonee Toro, noraweHue B okTsOpe Tekyliero roga [enaeT Bbimyck
npuBneKaTenbHbIM 15 UIHCTPYMEHTa MHBECTMPOBaHWS B NETHUIA Nepuog.

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

Mactepbank 2. Mpemus 3a BxoxaeHus Bbinycka MacTepbaHk 3 B KOTUPOBabHBIA CNUCOK
"Al" MMBB Ha Hal B3risA CrMWKOM 3aBbllleHa. AfeKBaTHbI Chpap Mexay AByMS
BbiMyCKaMi 3MUTEHTa OLeHWBaeM Ha yposHe 150 6.Mm., cnpaBepnvBas [OXOLHOCTb MO
BbInycky coctasnseT 10.4%.

Amypmetann 2. HeobOCHOBAHHO LUMPOKWIA CMP3A K aHaMOrMYHOMY MO AtopaLuu BbinyCcky
Meuen 2. Cnpasegnusblit cnpag k O®3 ouenmBaem Ha yposHe 270 6.n. wnm 130 6.n. K
Meuyen 2. K ToMy e, 9TO npegnonaraeT COKpalleHWe [AOXOJHOCTM MO  BbIMyCKy
Awvypmetann 1 Ha 10-15 6.n.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA
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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.

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 -

®HOK

® - CeobogHbiit Cokon 3

® MAWP Unesct 3
HwxHe-TNeHckoe 2

® MAWP Unescr 2

Met3asog um. Ceposa
°

® berov 1 @ BenoH 2

@ Tynadepmet 2

@ CaobopHbiit Cokon 2 ® Awypmerann 1

Martesaut 1 Koke 1

® OMK
LEIIK]

OTMK 3

[ ]
TMK 2

® PycAn3

.AmypmeTann 2

@ Meven 2

003

Mod. Duration

0.5 1 15 2

25

9 aBrycra 2007 .

CTp.9/38



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.
16.50

16.00
15.50
15.00
14.50

14.00
@ Pycckuit TekeTunb 2

T
1350 ° o CraprakT @ Hosble Yepemyluku 2
Boxckas TekCTUnbHas [ ] AI'pOXOJ'I,E[MHF

13.00 * .anewn oyn

MK Espocepsiic ® Pycckne macna

M 3epHosas kom. HacTiola
1250 ® Maxees @ Xne6aason Ne28 2
| (] . ® MKX2

Pycckuit Tekctunb 3
12.00
@ 3pKoH NPoAYKT
[ ]
11.50 ®0wmena Kapat 2

11.00 L o Bantumop 3 ©® AnagylikinH 2

KpacHblit BoraTbipb
10.50
.,Elblmoa
10.00

9.50 ©® Cureprus .S‘DKO 2

°
Bocrok-Cepauc
9.00 ®BonwebHblit kpait

8.50 @ _ OHuMMIK

® Yepknaoso
4 @ Htypuct

8.00

@ PocKonTpakt .BB}J 2
7.50 @ Can Whrepbpio 2

7.00
6.50

MapHac 2
6.00 e

5.50 Mod. Duration

500 . /
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.

B

16.00
15.50

15.00 ®130 Cows

14.50
14.00

1350 ® HIK ® Apkapa 3

0r02 @ ArpoxonauHr
[

13.00 o
° Apkapa 1 Apkaga 2
12.50 ®\iocCensMpom

12.00 @ Cub Arp pynna
@ Arpuka

11.50

®enTparkopm @ [13 duHarc

11.00
10.50

[ ] 7 [ ]
10.00 Pasrynsi 3 CoppyxecTso

9.50
@ Pasrynan 2

9.00

®pycarpo
8.50 yeare

@ Masa 2
8.00
7.50
7.00

6.50

6.00

5.50

500 /

Mod. Duration
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnurauun. CTpoutensCcTao.

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
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5.00 -

3
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° [IKC ®XC PB

@ Kamckas pormHa-2

@ 'nasMocCrpoit 2

nce

@ [lepecset

@ Kamckas gonvna 3

& '0CKK
PWrpynn

@ Anamant 1

® yH?2

NK's
[ ]
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JICP Wnesct

@ CTpoviTpancras

.VIHTerpa 1

Mupake 2

e®JICP

.AAaMaHT 2
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

003 25057 40,817 740 24/10/2007 20/01/2010 103.95 103.81 -0.02 0.17 582 /- 2.14

003 25058 40,655 630  31/10/2007 30/04/2008 101.00 100.98 -0.07 0.04 499 /- 0.68

003 25059 40,821 6.10  24/10/2007 19/01/2011 100.85 100.50 0.07 -0.03 0.04 6.01 /- 2.96

003 25060 40,734 580  31/10/2007 29/04/2009 100.63 100.55 -0.06 0.16 555 / - 156

003 25061 37,926 580  07/11/2007 05/05/2010 100.15 99.90 0.00 -0.15 592 /- 241

003 26198 42,117 600  04/11/2007 02/11/2012 99.34 99.20 -0.13 6.16 / - 4.19

003 26199 37,688 610  17/10/2007 11/07/2012 100.30 100.10 0.00 -0.20 6.19 / - 4,03

003 27020 8,800 1000  #N/ANAp 08/08/2007 100.03 100.03 0.22 #N/ANA. [ -

003 27026 16,000 700  12/09/2007 11/03/2009 101.40 101.35 0.09 558 / - 1.43

003 46001 60,000 1000 12/09/2007 10/09/2008 103.04 103.00 -0.03 -0.26 728 /- 0.96

003 46002 62,000 900  15/08/2007 08/08/2012 109.75 109.65 0.12 6.25 / - 381

003 46003 37,298 1000  16/01/2008 14/07/2010 109.76 109.70 -0.03 6.41 / - 2.46

003 46012 40 121 03/10/2007 05/09/2029 7163 7163 0.05 -2.99 -3.16 6.71 /- 13.76

003 46014 58,290 900  12/09/2007 29/08/2018 109.26 109.20 0.14 -0.22 6.52 / - 6.98

003 46017 79,995 850  15/08/2007 03/08/2016 106.70 106.56 -0.22 6.30 / - 6.17

003 46018 111,938 900  12/09/2007 24/11/2021 111.70 111.68 0.24 -0.08 6.42 /- 8.25

003 46020 64,000 690  15/08/2007 06/02/2036 102.95 102.92 0.08 -0.07 6.78 / - 11.70

003 46021 30,000 800  22/08/2007 08/08/2018 100.45 100.25 0.00 -0.45 6.33 /- 7.16

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 104.43 104.43 0.00 450 | - 0.77 -08
Mocksa 36 4,000 10.00  16/12/2007 16/12/2008 107.00 105.50 - 523 /- 1.23 -38
Mocksa 38 5,000 10.00 26/12/2007 26/12/2010 112.70 112.70 0.50 5.89 /- 2.79 -7
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 110.51 110.51 - 0.07 0.01 6.29 / - 5.11 1
Mocksa 40 5,000 10.00 26/10/2007 26/10/2007 101.54 100.70 0.00 478 | - 0.21 -53
Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 107.70 107.70 0.00 592 /- 2.53 1
Mocksa 42 3,000 10.00 13/08/2007 13/08/2007 100.00 100.00 10.25 / - 0.01 479
Mocksa 43 5,000 10.00 17/08/2007 17/05/2008 103.10 103.10 0.00 -0.05 6.00 / - 0.70 49
Mocksa 44 20,000 10.00 24/12/2007 24/06/2015 110.50 110.40 0.04 -0.09 6.34 / - 5.59 4
Mocksa 47 10,000 10.00 28/10/2007 28/04/2009 105.90 105.90 0.00 5.65 / - 152 -3
MyHuyunanbHblie u cy6gpedepanbHble

AcTpaxaHb 500 9.50 13/09/2007 17/12/2009 105.00 102.00 0.00 8.00 / - 1.95 213
BalukopToctaH 4 500 8.02 13/09/2007 13/09/2007 100.39 100.39 - 0.13 3.88 /- 0.09

BatukopToctaH 5 1,000 8.02 07/11/2007 04/11/2009 102.90 102.30 0.00 6.86 / - 1.93 105
Benoropoackas 06n. 2 320 13.50 29/10/2007 29/04/2008 104.55 104.10 0.00 - 734 | - 0.65

Benoropoackas 06n. 3 2,000 8.38 15/08/2007 10/11/2010 102.80 102.40 0.15 0.40 7.68 I - 2.64

Benoropoackas o6n. 4 1,020 - 24/10/2007 19/10/2011 101.18 101.18 0.00 0.23 0.18 730 /- 343 119
Bonrorpag 1 450 9.20 18/10/2007 17/07/2008 101.50 101.50 0.20 7.74 | - 0.84 214
Bonrorpap 2 600 9.65 19/09/2007 21/12/2009 105.30 102.70 0.00 0.65 7.69 /- 1.99 183
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 100.85 100.85 0.00 -0.05 7.90 / - 2.32 196
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 104.05 103.40 0.00 0.13 -0.28 7711 - 118

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 103.70 103.05 0.00 -0.38 - - -

BopoHexckasi o6n. 1 600 13.00 14/09/2007 15/12/2007 102.45 102.45 0.44 -0.05 6.00 / - 0.32 63
BopoHexckasi obn. 2 500 12.00 17/12/2007 18/06/2009 107.60 107.60 0.00 -0.75 7.67 I - 1.58 190
BopoHexckasi obn. 3 500 10.25 31/12/2007 27/06/2011 108.30 101.28 - 2321 8.96 / - 3.06 271
WkpyTckas obn. 312 900 8.00 24/10/2007 23/10/2008 100.55 100.25 0.00 - 735 /- 1.08 158
WpkyTckas obn. 311 1,500 9.50 20/09/2007 17/12/2009 102.04 102.04 0.00 0.09 0.19 7.84 | - 1.98 164
WpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 100.02 100.02 0.00 0.02 7.50 / - 155 -247
WpkyTckas obn. 314 1,200 8.25 26/09/2007 26/05/2010 100.80 100.00 0.00 758 [ - 124

KasaHb 3 2,300 9.32 29/08/2007 29/08/2009 100.85 100.85 0.00 -0.15 -0.09 777 [ - 1.75 195
Kanyxckas o6n. 1 300 9.00 24/12/2007 24/12/2007 101.10 101.10 - 6.05 / - 0.35 67
Kanyxckas o6n. 2 1,300 8.60 03/09/2007 29/08/2011 102.60 102.60 0.00 -0.25 7.96 / - 3.18 181
Kapenus 500 8.15 10/12/2007 02/06/2010 100.45 100.20 0.00 791 /- 2.36 129
Kuposckas o6n. 1 400 8.39 21/09/2007 22/12/2008 100.90 100.60 - 748 | - 0.56 219
Kuposckas 06n. 2 600 8.45 27/09/2007 24/09/2009 101.10 100.70 0.00 8.23 / - 181 209
Knuuckuit p-H 2 300 9.75 15/11/2007 13/11/2008 101.30 101.30 0.00 8.81 /- 1.10 310
Komun 5 500 13.00 24/09/2007 24/12/2007 102.46 102.46 0.08 6.45 | - 0.35 106
Komn 6 700 13.50 14/10/2007 14/10/2010 113.00 113.00 715/ - 248 119
Komn 7 1,000 10.00 23/11/2007 22/11/2013 108.21 108.21 0.11 - 730 /- 454 102
Komn 8 1,000 9.00 05/09/2007 03/12/2015 101.10 100.06 0.28 712 [ - 5.16

Koctpomckas o6r. 4 800 11.00 11/09/2007 11/03/2008 102.15 102.15 0.00 0.05 -0.31 743 | - 0.53 191
KpacHosipck 5 1,000 8.50 18/10/2007 18/10/2008 100.60 100.60 -0.40 -0.27 7.24 | - 1.06 161
KpacHosipckuit kpait 3 3,000 700  03/10/2007 01/10/2008 99.68 99.60 - 0.01 - 6.56 / - 1.03 133
Kypratcxkas o6n. 500 9.25  17/09/2007 17/12/2009 101.10 101.10 0.00 -0.30 -0.30 9.02 /- 1.95 311
TNewuHrpagackas obn. 2 800 1401 12/12/2007 08/12/2010 120.70 120.40 0.00 -0.15 -0.45 741 /- 2.60 113
TNewuHrpagackas obn. 3 1,300 1250  14/12/2007 05/12/2014 138.20 138.20 10.05 576 / - 5.04 -50
TNunevkas 061, 3 300 700 19/09/2007 19/09/2007 100.00 100.00 715 / - 0.11 177
TNunevkas o6n. 4 1,500 795  22/01/2008 19/07/2011 101.80 101.80 053 755 /- 321 143
MarapaH 450 11.00  17/09/2007 15/09/2008 104.00 103.60 0.00 758 | - 0.97 196
Mapwit 3n 500 8.25  23/08/2007 23/05/2009 100.20 100.20 8.38 / - 153 259
Mockosckas 0611. 3 4,000 11.00  19/08/2007 19/08/2007 100.40 100.15 0.03 -0.42 092 /- 0.03 -435
Mockosckas 061, 4 9,600 11.00  23/10/2007 21/04/2009 108.00 108.00 - 6.15 / - 1.48 46
Mockosckas 0611. 5 12,000 1000  02/10/2007 30/03/2010 106.26 106.26 0.01 -0.14 7.48 | - 2.16 45
Mockosckas 0611. 6 12,000 900  23/10/2007 19/04/2011 107.90 107.90 - -0.25 6.66 / - 297 64
Mockosckas 0611, 7 16,000 800  24/10/2007 16/04/2014 106.01 106.01 0.00 0.02 -0.07 6.98 /- 4.90 70
Huxeropogckasi o61. 2 2,500 999  02/11/2007 02/11/2008 102.53 102.20 0.12 -0.11 6.56 / - 0.65 138
Huxeropogckasi o6. 3 2,000 870  25/10/2007 20/10/2011 103.85 103.70 0.00 0.03 7.20 /- 3.32 103
HoBocu6mpck 3 1,000 1200  12/01/2008 14/07/2009 109.18 109.18 -0.13 695 / - 1.66 120
HoBocu6upck 4 1,500 8.60  24/09/2007 24/06/2010 102.40 102.40 0.00 -0.01 7.76 | - 2.38 181
HoBocu6upcxast o61. 2 2,000 1330 30/08/2007 29/11/2007 102.07 102.07 -0.06 6.58 / - 0.28 120
9 aBrycra 2007 . Crp. 15/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

Hosocubupckas obn. 3 2,500 8.50 18/09/2007 15/12/2009 102.00 101.50 -0.05 0.05 7.25 [ - 2.00 123
HoruHck 2 500 10.25 24/08/2007 21/08/2009 103.50 103.00 0.00 8.65 / - 1.67 282
OpexoBo-3yeso 160 11.50 21/09/2007 20/06/2008 102.00 102.00 9.37 / - 0.76 372
MeH3eHckas o6bn. 800 9.50 13/10/2007 13/10/2009 103.10 103.10 0.00 - 8.10 / - 1.84 197
Camapckas 061. 2 2,000 6.82 13/09/2007 09/09/2010 99.92 99.92 -0.13 7.02 /- 2.60 106
Camapckas 061. 3 4,500 7.60 16/08/2007 11/08/2011 103.04 103.04 -0.06 0.17 6.90 / - 3.22 83
Caxa (Akytns) 3 560 12.00 18/09/2007 17/06/2008 104.05 104.05 - - 7.27 | - 0.76 171
Caxa (Akytns) 6 2,000 10.00 16/08/2007 13/05/2010 106.55 106.55 0.05 -0.05 7.56 / - 2.24 106
Caxa (Akytua) 7 2,500 7.95 18/10/2007 11/04/2013 104.06 104.06 0.00 0.06 0.85 7.26 | - 432

Tambogckas 06n. 400 8.00 27/09/2007 27/09/2008 100.55 100.55 7.70 / - 1.01 206
Tsepckas 06n. 3 800 7.95 31/08/2007 30/11/2008 100.85 100.50 0.00 0.09 7.61 /- 1.16

Tomck 300 12.00 23/08/2007 22/11/2007 101.73 101.73 5.70 / - 0.25 31
Tomckas 06n. 2 600 10.00 13/10/2007 13/10/2007 100.50 100.50 - -0.21 7.14 | - 0.17 176
Tomckas 06n. 3 900 8.00 09/11/2007 09/11/2009 99.00 99.00 -0.23 - 7.30 /- 1.94 299
Tomckas o6n. 4 1,001 8.00 26/12/2007 26/12/2011 100.12 100.12 0.00 -0.38 0.22 719 /- 3.55 211
Tynbckasi 06n. 1,500 8.50 27/09/2007 28/06/2009 103.98 102.80 0.63 0.61 6.74 | - 1.65 99
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.85 100.85 - -0.80 0.07 7.67 I - 1.23 199
Ya 4 500 10.03 04/12/2007 03/06/2008 102.15 102.15 0.00 - - 738 /- 0.74 182
Ya 5 500 8.40 21/12/2007 18/12/2009 101.54 101.35 0.00 0.08 -0.11 7.86 /- 2,01 200
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 100.73 100.73 -0.02 0.23 712 [ - 1.98 179
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 106.25 106.25 - - 401 /- 0.74

Yysaiuwms 4 750 12.33 26/09/2007 27/03/2009 107.65 107.65 -0.22 -0.55 7.39 /- 137 168
Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 102.95 102.95 0.00 -0.20 0.60 7.07 [ - 3.12 102
SApocnasns 400 900  18/09/2007 17/12/2009 100.00 100.00 -1.15 9.00 /- 1.35 227
SApocnasckas 061, 4 1,000 1050 24/11/2007 26/05/2009 105.70 105.28 - -0.16 7.03 /- 155 130
SApocnasckas 061, 5 500 7.75  30/12/2007 30/12/2008 100.45 100.05 0.00 - 751 /- 1.25 183
SApocnasckas 061, 6 2,000 775 23/10/2007 19/04/2011 100.60 100.60 0.00 0.30 0.01 741/ - 3.01 119
SApocnasckas 06n. 7 2,000 850  02/10/2007 30/03/2010 101.52 101.52 0.00 0.25 718 /- 2.23 132
Tonnueo u aHepeemuka

AnbsiHe HK 3,000 892 19/09/2007 16/09/2009 14/09/2011 101.50 100.85 0.00 0.09 451 | 8.47 1.76 263
ACIN3K 1,500 1200 03/10/2007 01/10/2008 31/03/2010 99.71 99.71 0.00 -0.14 5.66 / 12.84 0.96 697
BaLukupaHepro 3 1,500 830  26/09/2007 19/03/2009 09/03/2011 101.20 101.00 - 0.10 - 358 /7.79 1.40 195
laanpom A4 5,000 822  15/08/2007 10/02/2010 104.90 104.55 0.00 -0.30 6.25 / - 211 41
raanpom A5 5,000 758 09/10/2007 09/10/2007 100.44 100.44 0.00 0.01 0.06 490 /- 0.16 -41
Taanpom A6 5,000 6.95  07/02/2008 06/08/2009 100.00 100.00 - -1.30 7.07 / - 177 129
Taanpom A7 5,000 679  01/11/2007 29/10/2009 101.30 100.80 0.00 -0.15 -0.05 6.37 / - 1.95 58
laanpom A8 5,000 700  01/11/2007 27/10/2011 102.17 102.17 0.00 0.06 6.50 / - 3.44 42
laanpom A9 5,000 723 22/08/2007 12/02/2014 103.15 102.90 0.00 - 1.00 6.76 / - 4.84 49
TuapoOrk 5,000 810  02/01/2008 29/06/2011 104.30 104.00 0.15 - 6.98 / - 3.18

rT-13U 3 1,500 1045 19/10/2007 18/04/2008 100.40 100.40 - 0.06 -0.20 10.04 / 10.04 0.61 440
rT-T3U 4 2,000 1071 05/09/2007 - 02/09/2009 100.65 100.65 0.00 -0.05 -0.17 1061 / - 1.65 468
EQCK 1,000 8.74  11/10/2007 08/04/2010 05/04/2012 101.35 101.30 0.00 4.98 | 8.34 2.19 241
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Tonnueo u 3Hepeemuka

Wrepa 2,000 975  07/12/2007 07/12/2007 100.36 100.36 -0.24 8.72 /872 0.30 324
Kyi6biluesasot 2 2,000 880  07/09/2007 04/03/2011 100.95 100.95 0.00 - 8.66 / - 2.79 258
TNewaHepro 2 3,000 854  01/02/2008 27/01/2012 102.70 101.90 0.40 8.08 /- 353 192
TNewarepro 3 3,000 802  24/10/2007 18/04/2012 100.80 100.00 - 0.25 - 8.07 /- 3.63 189
nykoun 2 6,000 725  20/11/2007 17/11/2009 102.10 101.50 0.00 -0.30 6.48 / 6.48 1.99 68
nykoun 3 8,000 710  13/12/2007 08/12/2011 102.00 101.75 0.00 0.40 6.70 / - 3.54 60
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 103.50 103.20 0.00 - 0.75 6.85 /- 481 59
MocaHepro 1 5,000 754 18/09/2007 15/09/2009 13/09/2011 101.60 101.00 0.00 6.93 / 6.98 3.29 126
MocaHepro 2 5,000 765  30/08/2007 23/02/2012 18/02/2016 102.90 102.62 0.00 0.05 0.12 4,05 /7.05 3.56 92
MO3CK 6,000 805  11/09/2007 - 06/09/2011 101.60 101.15 0.25 779 / - 3.20 168
orK 3 3,000 6.75  14/12/2007 1411212007 09/12/2011 - - #NIANA. | #NJANA.| -

orK5 5,000 750  04/10/2007 01/10/2009 29/09/2011 100.75 100.30 0.40 3.94 /736 1.84 155
orK 6 5,000 755 25/10/2007 22/04/2010 19/04/2012 100.20 99.80 0.05 459 7.69 2.27 177
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 100.75 100.05 0.00 - 4.95 | 8.14 2.33 220
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 94.14 94.14 -2.66 22.00 5.98 / 14.66 111 865
CanasatHedTeOprCuTHe3 3,000 10.00  13/11/2007 13/11/2007 10/11/2009 105.45 105.45 - 0.05 7.46 / -9.59 1.90 163
CaxaTpanHedrel a3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 102.10 102.10 0.00 0.00 0.14 3.40 / 9.36 073 373
Cubyp 1,500 770  08/11/2007 05/11/2009 01/11/2012 100.73 100.73 0.00 3.33 /747 1.92 164
TaTaHepro 1,500 965  13/09/2007 - 13/03/2008 101.27 101.27 0.00 - -0.21 754 | - 0.53 202
K1 4,000 7.75  18/09/2007 16/03/2010 11/03/2014 100.85 100.00 0.00 321 /770 2.18 181
TrK 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 100.60 100.00 - 0.50 2.96 / 7.55 1.60 180
K6 2,000 740  28/08/2007 26/02/2008 21/02/2012 100.15 99.95 0.00 091 /750 0.50 201
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 100.56 100.56 0.00 299 /779 153 204
K10 3,000 7.60 20/12/2007 - 17/06/2010 95.35 95.35 - 9.71 | #NIAN Ap]2.36 368
TioMeHb3Hepro 2 2,700 7.70 0471072007 01/04/2010 29/03/2012 100.50 100.00 0.25 457 [ 773 222 183
Yensbarepro 600 8.40 15/11/2007 15/05/2008 13/05/2010 100.50 100.00 0.00 230 /819 0.69 262
OHeprocTpoit 1,500 9.50 23/11/2007 2171172008 20/05/2011 100.15 100.00 0.00 - 0.08 337 /9.64 111 390
AkyTckaHepro 2 1,200 8.59 13/09/2007 12/03/2009 09/03/2012 101.20 100.00 - 0.00 - 299 /834 137 260
®CKE3C 1 5,000 8.80 18/12/2007 18/12/2007 101.14 101.08 0.00 0.06 -0.13 5.68 / - 0.34 31
®CKEIC 2 7,000 8.25 25/12/2007 22/06/2010 104.35 104.15 0.00 0.80 6.71 / - 244 79
®CKEJC 3 7,000 7.10 14/12/2007 12/12/2008 101.00 101.00 - -0.05 -0.05 6.40 / - 122 77
OCKEJC 4 6,000 7.30 11/10/2007 06/10/2011 102.35 102.10 0.00 0.35 6.79 / - 3.36 70
®CKEJC 5 5,000 7.20 0471212007 01/12/2009 101.35 101.15 0.00 -0.25 6.71 / - 2.02 89
Memannypaus

Amypmetann 1 1,500 9.80 30/08/2007 26/02/2009 102.24 102.24 8.40 / - 131 266
Amypmetann 2 2,000 9.15 31/08/2007 26/02/2010 101.50 101.50 0.00 0.20 8.66 / - 2.07 273
BenoH 1 1,500 9.10 05/12/2007 - 03/06/2009 100.80 100.80 - 8.79 / - 1.56 298
BenoH 2 2,000 9.25 30/08/2007 27108/2009 23/02/2012 101.30 101.10 0.00 - 414 /878 1.70 294
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.25 100.05 0.00 0.14 0.00 272 11318 0.75 735
3onoto Cenuraapa 2 300 1450 02/10/2007 01/01/2008 28/06/2011 100.00 100.00 0.00 0.00 - 153 /15.26 0.34 942
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 101.50 101.50 0.00 -0.30 8.26 / - 1.68 245
Koke 2 5,000 8.70 20/09/2007 18/03/2010 15/03/2012 101.35 101.35 0.00 0.05 489 /8.27 214 236
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Memannypeus

MareauT 1 1,500 825  20/12/2007 18/12/2008 100.17 100.17 0.00 0.01 8.27 1 8.27 1.20 257
MareauT 2 5,000 820  28/09/2007 23/03/2012 100.40 100.40 0.00 8.25 / - 2.17 195
MAWP Wnesct 2 1,000 10.80  27/11/2007 27/11/2007 100.25 99.85 0.00 0.04 0.02 10.79 / 10.79 0.27 522
MAWP Wesct 3 2,000 1115 03/10/2007 - 01/04/2009 100.25 100.10 0.00 1131 /- 1.34 544
Makey Mpynn 3,000 11.25  13/09/2007 13/09/2007 12/03/2009 99.75 99.75 0.00 0.16 -0.04 084 /14.12 0.08 839
Mert3asog uM. Ceposa 2,000 875  31/08/2007 27/02/2009 99.65 99.65 0.00 9.19 /- 131 341
Meven 1 2,000 550  22/11/2007 - 22/11/2007 100.98 100.98 2.06 / 2.06 0.28 -325
Meven 2 5,000 840  19/12/2007 16/06/2010 12/06/2013 103.90 103.25 0.50 3.67 /711 241 119
HukHe-TNerckoe 1 550 20/12/2007 18/06/2009 100.50 100.50 0.00 0.50 -0.27 1 -0.27 1.87 -591
HukHe-TNerckoe 2 400 12.00  08/01/2008 - 08/07/2008 100.75 100.75 11.26 / 11.26 0.80 551
HOK 400 1230 27/09/2007 25/09/2008 22/09/2011 100.60 100.60 -0.10 -0.15 342 /12.03 0.94 621
HCMM3 1,000 1.00  19/11/2007 19/05/2008 109.00 109.00 -9.60 / -9.60 0.86 -1527
OMK 3,000 920  06/12/2007 12/06/2008 101.50 101.50 -0.13 744 | - 0.76 187
PycAn 3 6,000 720 21/09/2007 21/09/2008 102.00 100.15 - 6.28 / - 1.02 69
Cao6oaHbIit Cokon 2 600 1175 22/11/2007 - 22/11/2007 100.95 100.95 0.00 0.66 8.41 /841 0.27 294
Ceo6oaHbIit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 100.40 100.40 0.00 - - 4.08 / 1151 1.09 569
TMK 2 5,000 795  21/08/2007 19/02/2008 15/02/2011 100.80 100.45 0.07 -0.03 1.04 / 6.84 0.48 136
TMK 3 3,000 760  25/09/2007 24/03/2009 101.08 100.85 -0.02 -0.19 7.08 /7.08 1.42 137
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 100.10 100.10 853 / 853 0.29 305
Xaitnerz Fong 750 1275  03/10/2007 - 02/04/2008 99.73 99.73 0.13 13.84 / 13.84 0.55 800
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 101.86 101.86 -0.04 2.26 /734 0.78 178
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  15/08/2007 13/08/2008 67.54 67.54 - - 48.92 | 48.92 0.67 3862
AsToBas3 5,000 7.70 25/12/2007 - 22/06/2010 100.30 100.17 0.00 0.08 7751775 242 180
AsTonpubop 500 12.80 31/10/2007 31/10/2007 29/04/2009 99.81 99.81 0.00 0.15 1.83 /13.89 0.20 817
Amten 1,200 8.00 15/11/2007 - 15/11/2007 98.05 98.05 16.15 / 16.15 0.23 1027
ApHect 600 2411012007 23/04/2008 29/04/2009 100.30 99.90 0.00 - -0.06 /-0.14 173 -545
BaronMau 1 300 13.50 20/12/2007 19/06/2008 102.50 101.01 -0.25 11.58 / 11.58 0.75 583
BaronMau 2 1,000 11.00 19/12/2007 15/12/2010 99.54 99.54 0.00 0.04 310 /- 2.97 -282
BKM 1,000 9.75 05/12/2007 - 04/06/2008 100.15 100.15 -0.23 -0.20 9.75 1 9.75 0.73 410
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 100.92 100.92 0.00 0.29 1.38 / 8.60 0.35 311
BonrabypMalu 600 11.00 10/10/2007 10/10/2007 08/10/2008 100.03 100.03 159 /1091 0.15 535
Bocrokuement 800 12.00 22/11/2007 22/11/2007 19/11/2009 100.34 100.15 0.00 - 143 [ 11.27 0.26 569
rA3 5,000 8.49 14/08/2007 12/02/2008 08/02/2011 100.42 100.42 0.02 -0.16 1.14 17.78 0.46 228
TmapoMawCepsuc 1,000 9.90 2711172007 27105/2008 24]11/2009 100.50 100.50 -0.50 333 /941 071 378
I'C Cyxoro 5,000 7.85 27109/2007 24]09/2009 26/03/2017 100.00 99.77 0.00 1.88 / 8.06 1.80 224
[Tloporobyx 900 12/12/2007 - 11/06/2008 100.00 100.00 0.00 / 0.00 0.84 -544
EMK 1,000 9.35 04/10/2007 04/10/2007 02/10/2008 100.25 99.75 1.26 1 9.41 0.14 392
xMaww 2 1,000 13.35 18/12/2007 17/06/2008 101.30 101.30 0.00 0.90 12,01 / 12.01 0.74 624
WkpyT 3 3,250 8.74 20/09/2007 - 16/09/2010 104.50 104.50 0.05 722 [ - 2.53 125
Nckntumuement 2 500 12.50 07/11/2007 07/11/2007 05/11/2008 101.10 101.10 0.00 0.22 161 /8.19 0.23 275
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MpombiwneHHocmsb

Kamas 2 1,500 845  21/09/2007 19/09/2008 17/09/2010 100.65 100.65 - 0.15 -0.20 292 1797 0.98 233
KupoBckuii 3- 1,500 920  26/09/2007 24/09/2008 24/03/2010 100.95 100.95 0.00 -0.25 3.71 /845 0.98 280
KMMO 1,000 930  18/09/2007 16/09/2008 16/03/2010 100.60 100.38 0.00 0.09 3.90 /9.00 0.96 333
KpuorexMaty 1 500 9.75  09/10/2007 - 08/07/2008 100.50 100.50 - - 9.49 /9.49 0.80 383
KpuorexMaty 2 1,000 1120 18/12/2007 17/06/2008 15/12/2009 100.20 100.20 0.00 0.15 4.15 /1121 0.75 549
noMo 3 1,000 1250  16/09/2007 16/09/2007 05/09/2009 100.01 100.01 0.00 -0.34 -0.54 0.63 / 12.47 0.09 705
Mapwitckui HM3 1 800 1110 18/12/2007 - 16/12/2008 99.66 99.66 11.68 / 11.68 115 583
Mapwitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 100.94 100.60 0.00 0.42 0.27 2.98 /1131 0.75 558
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 99.80 99.60 4.16 1 13.72 0.72 787
Mur 1 1,000 785  05/12/2007 - 03/06/2009 100.99 100.99 0.69 7.38 /738 159 163
Mur 2 3,000 890  11/09/2007 11/03/2008 06/09/2011 100.75 100.25 - - 1.19 /815 0.53 262
Mortosun. 3aogb 1,500 940  24/01/2008 - 22/01/2009 100.04 99.98 0.00 0.01 9.61 /961 1.27 384
MotopoCTpouTens 800 12.00  20/09/2007 20/09/2007 19/03/2009 100.09 100.09 0.00 -0.01 081 /11.24 0.10 567
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 100.15 100.15 0.00 5.84 / 10.00 1.16 423
HukocXvm 2 1,500 1230 16/08/2007 - 20/08/2009 100.15 100.15 -0.02 -0.15 11.65 / 11.65 161 570
Huron 1 1,000 100  18/12/2007 18/12/2007 16/12/2008 104.00 104.00 -1.89 / -9.44 1.38 744
Huron 2 2,200 1175 18/12/2007 15/12/2009 102.65 102.65 0.00 0.33 1071 / - 1.89 473
HKHX 3 2,000 800  01/09/2007 - 01/09/2007 100.25 100.25 - 2.88 /2.88 0.05 -239
HKHX 4 1,500 999  01/10/2007 30/03/2009 26/03/2012 103.79 103.79 - 0.44 -0.06 283 /762 1.40 190
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 100.55 100.55 0.00 0.08 361 /972 0.76 406
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 100.50 100.50 0.00 0.10 0.14 1.38 / 9.40 031 389
OM3 4 900 30/08/2007 - 26/02/2009 87.40 87.40 - - 9.06 / 9.06 1.42 329
OM35 1,500 880  04/09/2007 01/09/2009 30/08/2011 103.25 102.61 0.00 -0.18 0.72 3.90 /7.37 174 158
MensTaxMpomApmartypa 500 10.60 14/11/2007 14/11/2007 11/11/2009 101.50 101.50 0.00 1.15 0.58 / 4.85 0.25 -50
Menonnake 1,500 11.25 20/12/2007 19/06/2008 17/12/2009 101.10 101.10 0.00 0.07 0.11 3.77 110.10 0.76 443
nv3 1,200 9.60 23/10/2007 21/07/2009 100.21 100.21 0.00 - - AT7 | AT7 174 93
MpomtpakTop 1 1,500 03/01/2008 - 03/07/2008 100.32 100.32 - 0.12 0.08 -0.35 /-0.35 0.91 -581
lpomTpakTop 2 3,000 10.75 23/10/2007 20/10/2009 18/10/2011 103.04 103.04 0.00 0.04 0.12 5.17 19.39 1.80 350
PoctBepton 800 9.30 2711172007 2711172007 26/05/2009 100.90 100.50 0.00 118 /6.97 0.28 155
PbibuHckkabenb 1,000 10.75 04/09/2007 04/03/2008 28/02/2012 100.75 100.75 0.00 121 /971 0.50 412
CanasarCrekno 1 750 11.60 25/09/2007 - 25/03/2008 101.90 101.80 0.00 - -0.22 8.65 / 8.65 0.55 309
CanasarCrekno 2 1,200 9.28 31/10/2007 31/10/2007 28/10/2009 100.35 100.15 0.00 0.08 084 /821 021 277
CantoT JHeprus 3,000 9.80 25/12/2007 25/12/2007 100.59 100.10 - -0.03 9.00 /9.00 0.35 348
CatypH HMO 1 1,500 8.90 22/09/2007 - 23/03/2008 100.25 100.01 0.00 -0.52 -0.57 8.84 /8.84 0.55 326
CatypH HMO 2 2,000 9.25 21/09/2007 21/03/2008 20/09/2011 100.80 100.80 0.00 0.80 1.22 18.02 0.55 247
CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 100.30 100.30 0.00 0.36 - 1.74 | 8.67 117 295
Cesepcranb AsTo 1,500 8.00 240172008 21/01/2010 101.90 101.90 0.00 -0.05 0.10 72117121 212 141
CeBkabenb 1 500 12.50 06/10/2007 06/10/2007 100.13 100.13 - -0.48 1211 /12.11 0.14 649
CeBkabenb 2 1,000 10.50 - 28/11/2008 100.00 99.75 0.00 -0.35 - -

CeBkabenb 3 1,500 11.25 02/10/2007 27/03/2012 100.43 100.43 0.00 0.43 -0.57 11.60 / - 3.26 528
CubmpcKkmit LieMeRT 800 13/12/2007 12/06/2008 100.11 100.11 0.00 -0.13 /-0.13 0.85 -557
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MpombiwneHHocmsb

Cubyp 1,500 770  08/11/2007 05/11/2009 01/11/2012 100.73 100.73 0.00 3.33 /747 1.92 164
CHX3 1,000 1070 02/10/2007 02/10/2007 29/09/2009 100.20 100.15 0.00 0.66 / 9.52 0.14 403
COK-AsToKOMN. 1,100 1200  25/10/2007 - 24/04/2008 100.96 100.96 - 10.78 / 10.78 0.62 511
TAN® 4,000 842 13/09/2007 11/09/2008 09/09/2010 99.45 99.15 0.00 3.34 /930 0.95 361
B3 1,000 925  21/12/2007 20/06/2008 18/06/2010 101.00 101.00 0.00 0.00 252 1817 0.78 258
Tenaop 500 1220 20/11/2007 20/05/2008 17/11/2009 100.00 100.00 0.00 4.36 | 1251 0.67 673
TepHa 1 500 100  18/12/2007 18/12/2007 16/12/2008 96.70 94.50 - - - 3.66 / 14.47 0.32 868
TepHa 2 1,500 1260  09/11/2007 09/11/2007 04/11/2011 99.81 99.81 0.00 -0.11 -0.29 0.80 / 13.63 0.22 783
TexHoHuKomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 100.65 100.65 0.00 0.00 0.05 3.18 /927 0.68 365
TexHoHuKomb 2 3,000 970 13/09/2007 10/09/2009 07/03/2012 100.00 100.00 0.00 474 19.94 174 405
TpancMauw 1 1,500 1.00  01/12/2007 - 01/12/2007 111.00 111.00 -27.64 | -27.64 043 -3520
TpaHcMauw 2 4,000 860  16/08/2007 12/02/2009 10/02/2011 101.25 101.25 - 3.49 /7.86 1.30 215
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 101.14 101.14 0.00 - -0.31 3.07 /825 0.78 265
YHUKYM 1,000 1250  18/12/2007 18/12/2007 15/12/2009 98.60 98.00 0.00 0.05 - 2.72 1 18.20 0.31 1215
Ypansarox3asog 1 2,000 940  02/10/2007 - 30/09/2008 101.57 101.35 0.00 0.14 0.17 8.18 / 8.18 1.00 253
YpansaroH3asos 2 3,000 935  03/10/2007 03/10/2007 05/10/2010 100.38 100.25 0.08 -0.02 035 /722 0.14 339
YpanXuMMnact 500 1050  26/10/2007 - 21/01/2011 100.00 100.00 - 145 | 1.45

Ypandnektpomeas 3,000 825  04/09/2007 02/03/2010 28/02/2012 100.65 100.65 0.00 0.05 475 1 8.12 2.11 222
OMATIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 101.10 100.50 0.00 - 9.98 /9.98 3.02 381
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 102.20 102.20 0.00 0.05 0.00 168 / 8.74 071 315
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 100.00 100.00 0.00 4.00 1554 [ - 2.40 968
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 100.05 100.05 0.00 -0.15 -0.01 231 /1184 0.32 621
Axpten 200 12.00 18/01/2008 18/07/2008 17/07/2009 99.50 99.50 - - 6.38 / 12.95 0.81 712
BonraTenexom 2 3,000 8.20 04/12/2007 02/12/2008 30/11/2010 102.50 100.00 -0.65 -0.61 298 /731 1.19 165
BonraTenexom 3 2,300 8.50 0471212007 - 30/11/2010 103.20 103.11 - 0.16 -0.10 754 | - 2.72 125
BonraTenexom 4 3,000 7.99 11/09/2007 08/09/2009 03/09/2013 102.30 102.30 0.00 0.00 0.10 249 16.97 1.80 119
[Janbcsssb 2 2,000 8.85 05/12/2007 02/06/2010 30/05/2012 114.00 103.00 0.00 4.00 4.20 3.45 /5.62 245 -32
[Janscessb 3 1,500 8.60 05/12/2007 03/06/2009 101.01 101.01 0.00 -0.76 -0.97 8.14 /- 157 212
WctnaiH 2 3,000 10.50 22/11/2007 - 22/05/2008 100.30 100.30 0.05 10.31 /10.31 0.69 464
K[ Asna duHaHc 1,000 13.00 2411012007 23/04/2008 21/04/2010 100.05 100.05 0.00 0.05 0.05 8.68 / 13.26 0.60 746
Wrepa 2,000 9.75 07/12/2007 0711212007 100.36 100.36 -0.24 8.72 /872 0.30 324
MITC 4 1,500 7.10 2411012007 2210412009 103.10 103.10 524 /524 153 -43
MITC5 1,500 7.10 2711172007 25/05/2010 100.50 100.50 0.10 7.01 /701 2.38 113
MeradhoH 3 3,000 9.25 16/10/2007 15/04/2008 101.90 101.90 0.00 6.45 [ - 0.62 94
MMK TpaHcuHaHe 650 11.50 10/01/2008 10/07/2008 100.00 100.00 11.81 /11.81 0.80 603
PX0 2 4,000 7.75 05/12/2007 05/12/2007 101.54 100.50 0.00 -0.68 456 /- 031 17
PX0 3 4,000 8.33 05/12/2007 02/12/2009 104.20 104.20 -0.25 6.45 [ - 2.00 64
PX0 5 10,000 6.67 24/01/2008 22/01/2009 100.37 100.37 - - 6.50 / - 132 84
PXI 6 10,000 7.35 14/11/2007 10/11/2010 102.60 102.30 0.00 -0.10 6.60 / - 2.74 63
PXO 7 5,000 755 14/11/2007 07/11/2012 104.55 104.30 0.00 0.55 6.65 / - 411 47
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TenekoMMmyHukayuu, medua, mpaHcnopm

CeBepo-3anapHbiit Tenekom 2 1,500 750  03/10/2007 - 03/10/2007 100.16 100.16 6.56 / 6.56 0.14 117
CeBepo-3anapHbiit Tenekom 3 3,000 925  30/08/2007 28/02/2008 2410212011 100.00 100.00 1.49 / 957 0.49 399
CeBepo-3anapHbiit Tenexom 4 2,000 810  13/09/2007 08/12/2011 103.35 102.30 0.00 -0.48 753 /- 1.19 123
CubupbTenekom 5 3,000 920  26/10/2007 - 25/04/2008 102.05 101.40 6.76 / - 0.65 124
CubupbTEnekom 6 2,000 785  20/09/2007 18/09/2008 16/09/2010 101.05 100.50 264 /723 0.99 162
CubupbTenekom 7 2,000 865  21/11/2007 - 20/05/2009 103.10 102.10 0.00 - 7.18 /- 1.56 145
Cmaprtc 3 1,000 1410 02/10/2007 30/09/2008 29/09/2009 99.95 99.85 0.25 0.05 1.03 / 1.93 1.06 -358
Tpacaapo 2,500 11.65  07/02/2008 05/02/2009 100.05 100.05 -0.05 1091 / 10.91 1.28 507
YPCW 4 3,000 999  01/11/2007 01/11/2007 100.90 100.73 0.02 0.01 6.38 /- 0.22 103
YPCU5 2,000 919  18/10/2007 - 17/04/2008 102.35 101.00 051 6.75 / - 0.63 124
YPCW 6 2,000 820  22/11/2007 20/11/2008 17/11/2011 101.40 101.10 0.00 225 /728 115 163
YPCU 7 3,000 840  18/09/2007 17/03/2009 13/03/2012 101.90 101.90 262 /7.24 1.39 154
Yetb-Tlyra 600 990  16/08/2007 11/02/2010 102.60 102.00 9.17 /- 2.03 322
LlexTp. Tenerpach 3 700 9.75  03/10/2007 01/04/2009 100.80 100.80 954 / - 1.40 373
Liexprenexom 4 7,000 13.80  20/08/2007 - 21/08/2009 112,50 112,50 0.20 -0.30 722 1722 1.64 146
Liexprenexom 5 3,000 809  04/09/2007 02/09/2008 30/08/2011 101.25 101.25 - 1.88 / 6.97 0.95 137
JifproHuoH 1,500 1350  14/08/2007 - 10/11/2009 100.05 100.05 0.00 -0.10 1217 [ 12.17 173 632
IOxTeriekom 3 3,500 1090  09/10/2007 09/10/2007 10/10/2009 100.57 100.57 -0.63 0.58 / 7.41 0.16 201
lOxTerekom 4 5,000 10.00  12/09/2007 09/12/2009 104.40 104.00 - 0.25 8.25 / - 1.93 161
10T3iip 2 1,000 995  11/09/2007 - 10/03/2009 100.30 100.30 0.00 0.22 10.10 / 10.10 133 429
10T3iip 3 2,000 10.40  18/12/2007 16/12/2008 14/12/2010 100.40 100.40 0.00 0.05 -0.01 4.30 /1031 1.16 454
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  01/10/2007 30/06/2008 101.00 101.00 7.01 /7.01 0.81 145
AgTobaH NHescT 250 13.00 25/09/2007 23/09/2008 100.00 100.00 -0.10 13.63 / 13.63 0.92 771
AMKK KO 1,000 9.00 28/08/2007 23/08/2011 101.83 101.83 0.00 -0.07 8.63 / - 3.08 246
AVXK 2 1,500 11.00 01/02/2008 01/02/2010 109.99 109.99 - 0.01 6.68 / - 211 84
AVXK 3 2,250 9.40 15/10/2007 15/10/2010 106.00 105.70 0.00 753 [ - 2.59

AVXK 4 900 8.70 01/11/2007 01/02/2012 105.50 105.50 0.00 745 | - 3.52 132
AVXK 5 2,200 7.35 15/10/2007 15/10/2012 102.50 101.50 0.00 7.07 [ - 4.07 88
AVXK 6 2,500 7.40 15/10/2007 15/07/2014 101.70 101.70 0.00 - 7.28 | - 5.10 98
AVXKK 7 4,000 7.68 15/10/2007 15/07/2016 104.00 104.00 0.00 0.50 7.26 | - 6.12 86
AVXK 8 5,000 7.63 15/09/2007 15/06/2018 102.90 102.90 0.00 0.07 744 | - 4.86 90
AVXK 9 5,000 7.49 15/08/2007 15/02/2017 102.37 102.37 -0.49 -0.81 7.34 | - 5.36 91
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 100.25 100.25 0.00 0.38 7.96 / 7.96 1.30 226
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 100.30 100.30 4.80 /11.40 0.61 570
Anbtha baHk 2 2,000 6.88 03/10/2007 02/04/2008 31/03/2010 - - #NJANA. [ #NIANA.| -

Bank CankT-TMeTepbypr 1,000 9.00 17/09/2007 19/06/2008 22/06/2009 100.10 100.10 - 425 1917 0.76 361
Bro 500 12.50 16/08/2007 12/02/2009 100.10 100.10 - -0.15 0.09 /0.09 147 188
BEPP 575 10.00 06/10/2007 11/10/2009 112.40 112.20 0.00 0.06 412 | 4.12 1.90

Boapoxaerne 3,000 8.95 05/09/2007 - 03/03/2010 102.15 102.15 0.00 8.16 / - 2.10 225
BTE 4 5,000 6.30 20/09/2007 20/03/2008 19/03/2009 100.80 100.80 1.92 /5.01 0.57 -44
9 aBrycra 2007 . Crp.21/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

BTG5 15,000 590  25/10/2007 25/04/2008 17/10/2013 100.09 100.09 6.01 / 5.89 4.93 48
BTG 6 15,000 575  17/10/2007 16/07/2008 06/07/2016 100.10 100.10 061 /576 0.87 22
T'a3bakK 750 1050  20/11/2007 10/09/2007 25/11/2008 100.45 100.05 0.00 2121772 0.26 419
TaanpomBanK 1 5,000 710  31/01/2008 - 27/01/2011 100.90 100.50 0.25 6.99 / - 2.93 9
Ta3anpoMBaHK 2 5,000 6.54  28/11/2007 28/11/2007 20/11/2013 100.35 100.15 6.59 / 5.74 4.87 72
Tno6akc 2,000 11.00  12/09/2007 13/03/2008 15/03/2010 99.90 99.90 0.00 0.25 10.18 / 11.45 051 581
Denbta Kpeaut 1,500 709 04/12/2007 - 01/12/2009 100.50 100.50 6.96 / - 2,01 113
EspoKommepy 1 1,000 1150  21/12/2007 21/12/2007 18/12/2009 100.90 100.90 0.00 0.02 1.43 / 9.08 0.34 358
EspoKommepy 2 3,000 949 13/12/2007 12/06/2008 10/06/2010 98.93 98.93 3.34 /1111 0.74 539
EspoKommepy 3 3,000 949  13/12/2007 12/06/2008 10/06/2010 98.93 98.93 - 334 /1111 0.74 539
KunCoulinotexa 1 600 1150  25/10/2007 25/10/2007 22/10/2009 100.00 99.90 0.00 -0.05 -0.25 1.14 /11.89 0.19 629
KunCouVinotexa 2 1,500 11.00  18/10/2007 17/04/2008 15/04/2010 99.90 99.90 -0.10 297 /1141 0.60 572
Kunduraxc 500 9.25  21/09/2007 19/12/2008 100.00 100.00 - - 0.05 254 | 2.54 1.28 -301
3eHuT 2 2,000 839  17/08/2007 - 16/02/2009 101.25 101.00 0.00 -0.07 0.22 774 | - 131 202
3eHuT 3 3,000 845  14/11/2007 14/11/2007 09/11/2011 100.29 100.18 0.00 -0.02 -0.03 0.48 /7.60 0.25 218
3enuT 4 3,000 8.13  04/10/2007 04/04/2008 06/04/2010 100.40 100.20 0.00 193 /777 0.59 225
WrsectToprbatk 2 350 1025  16/10/2007 14/10/2008 100.15 100.15 10.34 / 10.34 1.01 459
Keap 1 450 1150  05/10/2007 - 05/10/2007 100.00 100.00 - - 11.94 / 11.94 0.14 632
Keap 2 1,000 1115 18/09/2007 18/03/2008 15/09/2009 100.80 100.30 0.00 -0.19 3.06 /1059 0.53 495
Kut duHarc 2 2,000 10.00  15/09/2007 17/09/2008 23/03/2010 102.44 102.44 0.00 0.18 0.29 3.38 /7.79 0.96 223
KMB 2 3,400 7.75  05/12/2007 03/12/2008 30/11/2011 100.60 100.60 - -0.13 232 /738 1.18 173
Kpeawt Espona 3 3,500 7.94  06/02/2008 06/08/2008 03/02/2010 99.50 99.50 0.00 3.49 / 8.65 0.90 301
TNokoBark 2 500 10.65 - 22/04/2008 100.65 100.65 0.00 - - - -

MacrepbaHk 2 1,000 11.50 23/11/2007 - 23/05/2008 101.80 101.21 - 0.17 9.66 / 9.66 0.70 401
MacrepbaHk 3 1,200 11.75 05/12/2007 05/12/2007 30/11/2011 101.03 101.03 0.00 -0.12 11.52 / 8.54 3.10 532
MIM 3 6,000 7.60 04/10/2007 04/10/2007 01/10/2009 100.20 100.06 0.00 - 0.48 / 6.76 0.14 137
Mengenb 750 13.00 05/09/2007 03/09/2008 01/09/2010 100.15 100.00 -0.22 0.29 /0.83 1.03 675
MWA 1 2,200 10.00 - 20/09/2012 103.00 103.00 0.00 -0.42 - /- -

MWA 2 1,000 8.60 07/11/2007 - 09/08/2008 101.00 101.00 - T 0.90

MWA 3 1,500 9.40 30/08/2007 26/02/2009 23/02/2012 100.30 100.00 0.00 -0.15 3.38 /9.62 131 384
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 100.57 100.52 -0.04 -0.22 158 /8.78 0.30 329
MJIK ®unanc 550 12.90 25/10/2007 - 23/07/2009 99.74 98.95 0.00 13.96 / 13.96 154 787
MMB 2 3,000 6.50 15/08/2007 13/02/2008 11/02/2009 100.85 100.85 - 1.67 1 4.86 0.48 -56
MOWA 1 1,500 9.00 2171212007 - 2171212010 101.30 101.30 0.10 8.61 / 8.61 2.20 262
MOWA 2 3,000 7.99 07/09/2007 19/12/2007 07/09/2011 101.50 101.50 - 0.88 756 /327 245 160
MOWUTK 1 3,000 9.00 27109/2007 - 26/09/2009 100.05 100.05 0.00 9.15 /- 1.24 330
MOWUTK 2 4,000 8.99 25/09/2007 26/03/2009 26/03/2011 100.00 100.00 0.00 -0.08 4.2519.18 1.38 340
Moc. 3anor. Bank 800 11.65 16/11/2007 - 17/11/2009 100.00 99.50 0.00 -0.10 12.10 / - 1.80 606
MocKommepubak 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 100.44 100.34 0.00 1.98 /8.15 0.30 268
MocKommepubatk 2 3,000 8.40 21/08/2007 19/08/2008 15/02/2011 99.95 99.95 2.56 / 8.62 0.89 298
MocKommepubatk 3 5,000 8.70 19/12/2007 17/06/2009 12/06/2013 99.97 99.97 0.00 2.95 /8.90 1.60 309
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Homoc 6 800 1003  16/08/2007 - 16/08/2007 100.15 100.15 0.03 214 /214 0.02 -314
Homoc 7 3,000 825  18/12/2007 18/12/2007 16/06/2009 100.35 100.30 -0.01 -0.02 144 | 7.41 0.33 196
HOK 1,000 980  07/11/2007 09/05/2008 12/05/2009 99.89 99.89 0.00 4.41 11033 0.66 474
OVIKK 1,000 9.24  28/08/2007 21/02/2012 96.25 96.25 10.56 / - 3.29 442
OprpacBatk 500 10.00  11/08/2007 10/02/2009 100.10 100.10 6.02 / 6.02 1.34 38
MeTpokoMMepL, 2 3,000 850  29/08/2007 31/08/2009 101.30 100.60 0.00 0.09 8.15 / - 173 232
Mpobuatec 5 1,000 969  31/10/2007 29/04/2009 100.04 100.04 8.98 / 8.98 1.46 319
Mpocasiabbank 4 600 820  01/11/2007 - 01/11/2007 100.20 100.20 7.36 /7.36 0.21 194
Mpocasiabbank 5 4,500 799 22/11/2007 21/05/2009 17/05/2012 100.40 100.40 3.05 /7.88 155 213
nenr 1,100 1110 22/10/2007 22/10/2007 19/10/2009 - - - #NIANA. | #NIANA.| -

M3B NuauHr 500 1250  26/09/2007 26/03/2008 23/09/2009 100.49 100.00 0.00 3.71 1 12.39 0.54 665
PeHeccatc Kanuran 2,000 1045 04/09/2007 02/09/2008 02/03/2010 101.80 101.40 0.00 - 3.85 /9.03 0.92 336
PeHHIC 750 1040 02/10/2007 01/04/2008 30/03/2010 99.95 99.95 0.00 2.65 /10.71 0.56 506
Poc6ak 3,000 789 16/08/2007 15/02/2009 101.91 101.91 0.00 0.19 0.41 653 / 653 1.33 88
PCXB 1 3,000 720 05/09/2007 04/06/2008 100.10 100.10 - 7.26 1 7.26 0.74 170
PCXEB 2 7,000 785  22/08/2007 - 16/02/2011 103.20 102.35 -0.15 7.14 | - 2.87 112
PCXEB 3 10,000 734 23/08/2007 18/02/2010 09/02/2017 101.20 100.50 0.00 - 2.00 / 7.09 213 122
PTK-Nuaukr 4 2,250 880  09/10/2007 08/04/2008 100.35 100.35 0.00 -0.03 8.39 / 8.39 0.60 262
PTK-NuauHr 5 2,250 880  16/08/2007 12/08/2010 100.01 100.01 -0.07 8.52 | 8.52 241 283
Pyccxuit Ctanpapt 3 2,000 840  22/08/2007 - 22/08/2007 100.00 100.00 - 8.39 / 8.39 0.03 295
Pycckuii CTanaapt 5 5,000 850  13/09/2007 11/09/2008 09/09/2010 100.39 100.39 0.09 2.98 /827 0.95 263
Pycckuii CTanaapt 6 6,000 810  15/08/2007 - 09/02/2011 100.02 100.02 0.01 0.27 8.31 /831 2.77 234
Pycckuit Ctanpapt 7 5,000 850  25/09/2007 25/03/2008 20/09/2011 95.30 95.30 258 17.34 0.52 1129
Pycckuit Ctanpapt 8 5,000 8.25 19/10/2007 17/10/2008 13/04/2012 99.85 99.85 0.00 -0.14 2.23 /854 1.04 287
Pyc®anaHcbank 1 1,500 7.65 04/12/2007 02/12/2008 98.97 98.97 8.66 / - 1.16 295
Pyc®anaHcbank 2 1,500 7.50 04/12/2007 02/12/2008 98.99 98.99 - 8.48 | - 117 278
Pyc®anaHcbank 4 4,000 7.74 17/08/2007 12/02/2010 99.85 99.85 0.00 - -0.15 7.96 /- 2.08 206
PycbbaHk 1 1,400 10.00 20/09/2007 - 19/03/2009 101.81 101.81 - 0.06 -0.01 8.95 / 8.95 1.35 318
PycbbaHk 2 2,000 9.50 22/08/2007 22/08/2008 22/02/2010 100.70 100.70 0.00 0.20 0.20 9.39 / 8.96 2.03 361
CesizbbaHk 2,000 8.90 25/10/2007 23/04/2009 21/04/2011 100.33 100.25 0.00 0.17 0.29 4.26 /9.00 1.47 322
CesepHas Kasna 1,000 10.75 04/10/2007 02/10/2008 29/09/2011 100.28 100.20 0.00 3.08 /10.77 0.97 502
CnasWHescTbank 2 900 9.00 29/10/2007 - 271072008 100.50 99.60 - 9.14 /9.14 1.06 343
CobuHbaHk 2,000 12.00 14/11/2007 14/11/2007 13/05/2009 100.25 100.25 0.00 1.69 /11.16 0.24 559
ConupapHocTb 1 1,000 10.75 04/09/2007 04/12/2007 01/12/2009 100.00 100.00 0.00 0.05 0.05 152 /1117 0.28 558
ConupapHocTb 2 950 10.70 2171072007 22/04/2008 20/04/2010 99.90 99.50 0.00 407 /11.61 0.62 591
Cotos 1 1,000 9.25 25/10/2007 2410412008 101.57 101.01 0.00 757 157 0.65 203
Coto3 2 2,000 8.37 04/10/2007 05/10/2009 100.25 100.25 0.00 0.24 8.40 / - 181 255
Cnpyt Bank 1 500 9.25 16/08/2007 - 15/11/2007 99.75 99.75 - - 10.59 /10.59 0.24

CnpyT Baxk 2 1,000 10.74 06/09/2007 05/06/2008 31/05/2012 100.30 100.10 0.00 -0.10 1.88 /10.90 071 520
CTWH 300 15.50 02/10/2007 01/04/2008 101.24 100.25 0.00 -0.49 0.43 14.67 | 14.67 0.54 878
CynocTpoutenbHblit Bank 1 1,500 03/01/2008 02/07/2009 101.34 101.34 0.38 0.40 -0.70 /-0.70 1.91 -635
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CyaocTpouTensHbii Bark 2 1,000 950  14/12/2007 13/06/2008 11/06/2010 100.00 99.80 0.00 0.15 2.97 /9.83 0.75
TatWHK 500 11.00  06/02/2008 - 06/02/2008 100.00 100.00 11.30 / 11.30 0.45
Tar®oHg 3 1,500 10.00  21/08/2007 20/11/2007 19/05/2009 101.73 100.70 0.52 0.34 091 /579 0.26
TK OuHane 1,000 1050 20/09/2007 - 18/09/2008 100.49 100.49 10.25 / 10.25 0.94
TpancKanutan 800 920  27/08/2007 29/05/2008 01/06/2009 100.40 100.10 -0.15 4.08 /917 0.71
TpaHcOuHaHe 3,000 1050 25/09/2007 25/09/2009 100.30 100.30 -0.10 10.75 / - 173
TypaHanem 3,000 7.75  09/10/2007 06/10/2009 100.13 100.13 - - 782 /782 1.84
YBPP 2 1,000 1025 04/10/2007 - 02/07/2009 100.15 100.15 0.00 0.15 0.05 1055 / 10.55 157
YpanfluaunrLientp 1,000 1150  24/10/2007 24/10/2007 28/10/2009 100.15 99.85 0.00 0.00 10.39 / 11.63 0.19
YPCA1 1,500 765  25/10/2007 24/04/2008 99.60 99.60 8.49 / 8.49 0.64
YPCA 2 1,500 760  14/09/2007 12/12/2008 99.75 99.75 - 8.03 / 8.03 1.18
YPCA 3 3,000 960  06/12/2007 04/06/2009 103.05 102.50 0.00 - - 8.08 /- 157
YPCA5 3,000 10.05  23/10/2007 - 18/10/2011 106.26 106.26 0.00 0.31 151 842 /- 3.19
XKo 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 100.00 100.00 -0.40 -0.50 6.16 / 9.45 1.49
XKo 3 3,000 945  20/09/2007 18/09/2008 16/09/2010 100.50 100.50 - 0.13 3.37 1927 0.97
XKo 4 3,000 995  17/10/2007 15/10/2008 12/10/2011 101.08 101.08 0.00 -0.42 -0.18 269 /9.28 1.03
XMITK OtkpbiTve 200 11.00  14/08/2007 - 11/11/2008 99.50 99.05 0.00 0.12 - 12.14 | - 1.04
LlenpWHsectBank 2 1,500 10.00  10/11/2007 10/11/2007 11/11/2009 100.35 99.90 0.00 -0.18 -0.47 1.08 / 9.59 0.23
JKenoBank 1,000 10.75  25/09/2007 25/12/2007 29/12/2009 100.55 100.20 0.00 -0.07 157 / 10.06 0.34
Onemre 200 21/08/2007 08/02/2008 99.75 99.75 050 / 0.50 0.50
IOHuacTpym Gark 1,000 11.00  21/08/2007 17/02/2009 101.20 101.20 0.41 3.10 /3.10 1.36
Jleekass u nuweeas NnPOMbIWNEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 101.00 101.00 - - -0.26 / -0.26 3.88
ArpoxonamHr 1,000 12.75 19/10/2007 - 24/07/2009 100.24 100.05 0.00 0.09 0.03 13.27 [ 13.27 155
AnapgyLukuH 2 1,000 12.30 28/11/2007 25/11/2009 23/11/2011 102.76 102.76 0.00 -0.01 6.34 /11.19 1.83
AnTtaH 150 01/01/2008 30/06/2009 100.00 100.00 0.00 / 0.00 1.89
bantuka 1,000 8.75 20/11/2007 20/11/2007 93.70 93.70 - 36.47 | 36.47 0.21
Bantumop 3 800 11.25 15/11/2007 - 15/05/2008 100.24 100.24 -0.08 -0.04 11.16 / 11.16 0.67
BopoauHo 2,500 10.50 19/12/2007 18/06/2008 16/12/2009 99.80 99.70 0.09 410 /11.07 0.75
BB[ 2 3,000 9.00 19/12/2007 - 15/12/2010 104.53 104.25 7.63 I - 2.74
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 99.80 99.80 -0.23 2.08 /13.39 0.32
Bonwwe6Hblit kpait 500 11.50 04/12/2007 - 02/12/2008 92.71 92.71 9.07 /9.07 115
BocTok-Cepauc 1,500 10.99 13/09/2007 13/03/2008 10/09/2009 101.00 101.00 - - 2.71 1 9.40 0.52
[biMoB 800 10.99 02/11/2007 02/05/2008 30/10/2009 100.70 100.55 0.00 0.13 343 /10.29 0.64
3epHoBas koM. Hacriowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 100.07 100.07 0.00 0.02 476 | 12.75 0.74
WHTypuct 1,000 9.00 24/10/2007 - 21/04/2010 102.00 102.00 - 832 /- 2.22
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 100.25 100.15 0.00 1.87 / 11.69 0.34
KBK YepeLumyLuku 700 11.30 03/09/2007 - 02/03/2009 100.05 100.00 0.00 0.03 4.20 /1 4.20 1.37
KpacHbiin boratbipb 2,000 11.00 16/08/2007 14/02/2008 11/02/2010 100.15 100.05 - 2.29 /11.08 0.44
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 99.99 99.99 0.00 3.75 1 12.63 0.70
MenbH. komB. B COKIMbH. 1,000 11.50 30/08/2007 26/02/2009 99.90 99.90 0.00 0.20 0.15 0.49 / 0.49 1.47
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MuTrneng dyg 1,000 1250  21/08/2007 19/02/2008 16/02/2010 100.00 100.00 - 0.00 2.73 / 13.08 045 734
MKX 2 1,000 1290  28/08/2007 26/02/2008 25/08/2009 99.50 99.50 0.00 3.86 / 12.38 0.46 666
Msicrasi kopn. EBpocepeuc 1,500 1325  18/09/2007 18/12/2007 100.26 100.26 0.00 -0.30 13.05 / 13.05 0.31 734
HoBble Yepemywwkm 2 300 1130 23/10/2007 22/04/2008 99.50 98.50 -1.00 13.42 | 13.42 0.61 760
HyTpuHBECTXONaNHT 1,200 950  11/09/2007 09/06/2009 100.60 100.60 0.15 4.15  4.15 1.64 -152
Owmena 50 18.00  03/10/2007 03/10/2007 102.00 100.01 0.00 11.56 / - 0.14 599
OCT 2 1,000 08/11/2007 08/05/2008 100.25 100.25 0.25 -0.33 /-0.33 0.75

Orev. lekapcea 2 1,300 1025 21/08/2007 - 17/02/2009 99.97 99.97 0.00 024 /024 1.45 565
OX3 900 22/08/2007 21/05/2008 18/11/2009 100.00 100.00 0.03 - 0.00 /0.00 2.28 -536
OyaKoBo 2 1,500 850  21/09/2007 - 19/09/2008 99.43 99.43 - 0.37 9.24 [ - 0.97 14
MapHac 2 1,000 10.80  23/08/2007 19/11/2009 17/11/2011 100.49 100.49 0.00 0.29 6.11 / 10.98 181 501
PocKoHTpakT 700 1170 04/09/2007 04/09/2007 100.29 100.29 0.00 - - 7721172 0.07 228
PyceKuii TexcTumb 2 1,000 1275 06/09/2007 - 05/03/2009 99.30 99.30 1.30 355 13.68 / 13.68 123 812
Pyccxuit TexkcTunb 3 1,200 1200 23/10/2007 23/10/2007 20/10/2009 99.95 99.95 - -0.05 0.30 1.16 / 12.40 0.18 677
Pycckue macna 1,000 1250  04/10/2007 02/10/2008 29/03/2012 100.15 99.75 0.00 0.05 0.05 3.31 /12.90 0.95 704
CaH WTep6pio 2 4,000 800  16/08/2007 - 13/08/2009 101.50 101.00 0.00 - 745 / - 171 166
Cureprus 1,000 1070 24/10/2007 24/10/2007 2210412009 100.25 100.25 0.00 0.26 0.26 117 / 953 0.19 404
Cnaprak T[ 500 13.00  23/01/2008 23/01/2008 99.98 99.98 0.00 13.43 / 13.43 0.40 767
Tanocro 2 1,000 10.00  07/09/2007 06/03/2009 100.10 100.10 - 044 /044 1.50 325
Xne63asog Ne28 2 75 12.00  11/09/2007 - 09/12/2008 100.00 100.00 0.00 12.54 | - 1.10 664
Yepku3oBo 2,000 885  04/12/2007 02/06/2009 31/05/2011 100.77 100.77 0.00 0.23 0.72 4.21 /855 156 276
OpKOH NpoayKT 1,200 11.40  13/09/2007 13/03/2008 10/09/2009 99.90 99.90 - 3.40 / 11.87 0.51 617
J0KO 2 1,500 1050 25/01/2008 25/01/2008 22/01/2010 100.59 100.50 0.00 -0.11 1.79 / 9.47 0.42 392
FOHUMUAK 2,000 9.75 11/09/2007 08/09/2009 06/09/2011 102.60 102.60 0.00 0.24 455 | 8.53 1.72 270
Topeoens

Astommp 1 1,000 11.66 04/09/2007 - 01/09/2009 99.85 99.85 0.00 - 0.48 /0.48 1.95 825
AstomMmnp 2 2,000 10.75 26/12/2007 24/12/2008 23/06/2010 100.20 100.20 0.00 0.15 5.34 1 10.85 118 504
ANMA 1,500 10.99 24/08/2007 - 21/08/2009 100.30 100.30 - 0.20 -0.13 0.07 /0.07 1.93 -175
Anbkop 1,500 10.75 11/12/2007 11/12/2007 08/12/2009 100.25 100.25 0.00 - 148 /10.14 031 460
Anteka 36.6 3,000 9.89 01/01/2008 01/07/2008 30/06/2009 101.60 101.60 0.00 - 0.15 9.14 /9.83 0.80 416
ApbGar Mpectink 1,500 10.50 21/12/2007 - 20/06/2008 100.30 100.00 - 0.00 0.15 10.55 / 10.55 0.76 485
Atnant M 1,000 12.25 15/11/2007 15/11/2007 13/11/2008 100.50 100.50 0.00 0.00 0.30 11.31 / 10.43 1.06 555
baHaHa-Mama 1,000 11.25 26/10/2007 26/10/2007 23/10/2009 100.37 100.37 0.00 0.93 /953 0.20 404
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 101.00 100.50 0.00 3.00 /10.44 0.69 478
BenasKomnnekt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 100.00 99.10 0.00 0.51 444 | 13.65 0.60 782
Benbiit Pperat 1,000 14.50 13/09/2007 - 17/12/2009 100.50 100.50 0.00 -0.20 - 15.02 / - 1.74 878
Bpa3epc 500 12.50 20/09/2007 21/12/2007 25/12/2009 100.40 100.00 0.00 0.10 3.26 1 12.44 0.32 678
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 101.40 101.40 0.00 0.75 9.58 /9.58 1.28 381
Buktopus 2 1,500 10.89 21/08/2007 - 16/02/2010 102.15 102.15 0.00 0.15 0.30 10.15 / - 1.97 416
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 101.25 101.25 0.30 240 /914 0.77 351
[hxeir-Ocp-Cun 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 100.99 100.45 0.00 0.06 2.60 / 8.77 1.05 309
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Topeoens

Doxen-cp-Cu 2 1,200 500  04/12/2007 04/12/2007 95.00 95.00 - 23.09 / 23.09 0.26 1660
Dukasi Opxuzes 1,000 11/10/2007 09/04/2009 100.19 100.19 -0.01 -0.11 /-011 167 572
Ducu 3,000 925  20/09/2007 - 17/03/2011 99.00 96.50 2.00 10.25 / - 277 410
Dukevc TpeiguHr 1,800 11.00  20/01/2008 20/01/2008 20/07/2009 100.17 100.10 0.00 - 253 /1093 041 553
JomochuHaHe 1,000 1250  16/08/2007 - 14/02/2008 100.01 99.50 -0.25 - 13.41 / 1341 0.43 763
EspoceTb 2 3,000 1025 04/12/2007 04/12/2007 02/06/2009 100.02 100.02 - -0.10 0.19 1.83 / 10.35 0.29

EpvHas Espona 1,200 10.75  18/10/2007 16/10/2008 14/10/2010 99.90 99.90 0.00 0.65 -0.10 4.26 /1110 1.00 532
Wmnnoaust 300 1125 30/01/2008 30/07/2008 100.00 100.00 0.00 - 11.56 / 11.56 0.85 579
Wrkom-Napa 1 700 12.00  23/08/2007 22/11/2007 100.74 100.45 - 0.00 10.23 / 10.23 0.26 469
Wrkom-Napa 2 1,400 1200  17/08/2007 - 12/02/2010 100.99 100.60 -0.19 -0.11 1215 / 12.15 1.92 607
Wrkom-Napa 3 2,000 11.00  14/09/2007 12/06/2009 10/06/2011 100.25 100.25 0.00 0.07 - 561 /11.29 150 538
WHmapko 1,000 1050 21/12/2007 - 19/12/2008 100.00 100.00 -0.20 -0.20 2.88 /2.88 1.28 -268
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 101.02 101.02 0.23 0.81 4.11 1819 127 249
WHnpom 3 1,300 895  21/11/2007 18/05/2011 101.00 101.00 - 0.20 0.11 8.81 /8581 2.97 271
WUckpacog 2 300 1330 04/09/2007 - 02/03/2010 103.30 102.70 0.00 0.00 2.00 1225 / - 191 616
Kapo 700 1250 25/12/2007 24/06/2008 22/12/2009 100.30 100.30 0.00 0.05 -0.20 4.69 | 12.45 0.75 666
Kapycenb GuHanc 3,000 975  20/09/2007 18/09/2008 12/09/2013 102.00 101.40 0.00 -0.38 156 / 8.27 0.97 263
Koneiika 1 1,200 940  18/09/2007 - 17/06/2008 100.48 100.20 - -0.16 9.28 /9.28 0.76 364
Koneiika 2 4,000 870  22/08/2007 18/02/2009 15/02/2012 99.50 99.50 - 0.00 -0.40 3.25 /936 1.30 360
Koneika 3 4,000 980  22/08/2007 20/08/2008 15/02/2012 100.90 100.30 0.00 0.65 - 9.99 / 850 331 388
NasepHa 1,000 11.00  11/10/2007 - 08/04/2010 101.50 101.50 0.00 0.00 0.57 10.60 / 10.60 2.09 457
TBP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 99.40 99.40 0.00 -0.60 5.79 | 16.25 0.66 1023
M. Bugeo 2,000 10.00  21/11/2007 21/11/2007 18/11/2009 100.50 100.50 0.00 1.04 /827 0.26 281
Martut 1 2,000 9.34 21/11/2007 19/11/2008 102.40 102.40 0.00 0.30 0.15 7.46 | - 113 180
Martut 2 5,000 8.20 28/09/2007 23/03/2012 100.40 100.40 0.00 - - 8.25 /- 2.17 195
Mapra 1 700 14.84 22/11/2007 22/05/2008 99.30 99.30 0.00 0.60 16.35 / 16.35 0.65 1031
Mapta 2 1,000 12.00 05/12/2007 - 06/12/2009 99.55 99.55 0.05 -0.10 12.58 / 12.58 1.83 651
Mapta 3 2,000 13.00 01/02/2008 01/02/2008 02/08/2011 99.30 99.30 0.00 1.16 1.81 / 15.07 0.42 917
Martpuua 1,200 12/12/2007 10/12/2008 99.70 99.54 0.10 -0.25 0.28 /0.28 134 -525
MuHHecko 500 13.75 13/12/2007 10/12/2009 101.10 100.05 0.00 0.09 13.88 / - 1.80 773
Mup 1,000 10.50 27/12/2007 - 27/12/2007 100.25 100.25 0.20 10.00 / 10.00 0.35 444
MoHeTka 1,000 10.70 15/11/2007 15/11/2007 14/05/2009 99.88 99.88 0.88 1.72 111.33 0.24 575
MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 102.25 101.60 9.42 | - 119 304
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 100.10 99.70 - - - 2.18 /1 11.26 0.32 565
MapkeTXonn 300 13.10 04/10/2007 02/10/2008 01/04/2010 100.85 100.65 0.00 0.50 0.73 13.38 / 12.97 1.99 736
[MatepcoH 2,000 10.00 20/09/2007 19/06/2008 17/12/2009 100.60 100.60 0.00 0.02 0.35 3.53 /959 0.76 394
lMepekpecTok 1,500 - 08/01/2008 - 08/07/2008 100.00 100.00 0.00 / 0.00 0.92 -546
Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 100.15 99.70 0.00 -0.17 - 5.02 /9.13 1.87 324
Martepoyka 1 1,500 11.45 14/11/2007 12/05/2010 109.30 109.30 0.00 7.78 [ - 2.23 186
Matepoyka 2 3,000 9.30 18/12/2007 - 14/12/2010 104.30 104.30 0.20 7.96 /- 271 194
PKC 1,500 9.70 17/10/2007 17/10/2007 15/04/2009 100.75 100.20 0.14 -0.28 0.81 /715 0.18 174
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:ei d
Topeoens

PocuHTep 2 400 10.00  03/10/2007 - 02/07/2008 101.50 101.50 - 8.50 / 8.50 0.80 289
PocuhTep 3 1,000 10.75  30/11/2007 30/05/2008 26/11/2010 100.99 100.99 0.00 0.42 0.74 2411963 0.71 400
Camoxsan 1,500 1140 24/10/2007 23/04/2008 21/10/2009 100.30 99.80 0.00 0.06 3.76 / 11.58 0.61 587
CanBeit 1,000 10.00  05/12/2007 - 03/12/2008 100.25 100.25 10.01 /10.01 1.14 425
COPYC 1,200 1020 08/11/2007 08/11/2007 05/11/2009 99.50 99.50 0.00 0.12 1.38 1 12.84 0.22 719
CTonuyHble FacTpoHOMbI 1,500 8.60  23/08/2007 21/08/2008 20/08/2009 100.75 100.75 - 4121798 0.90 235
TexHocuna 2,000 10.00  29/11/2007 29/05/2008 26/05/2011 99.80 99.80 -0.10 2.26 / 10.49 0.71 481
TOAN 2,000 1200  13/12/2007 12/06/2008 10/12/2009 99.19 99.19 0.00 3.69 491 [ 13.42 0.72 758
Ton-Knura 1 700 500  07/02/2008 - 05/02/2009 105.83 105.83 - 215 / -2.15 151 773
Ton-Knura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 101.50 101.50 0.00 0.00 0.00 3.94 1 9.49 1.16 376
YamypTHedTs 1,500 950  01/09/2007 - 01/09/2008 101.00 100.80 0.05 8.88 / 8.88 0.93 323
YK KOPA 1,000 1200  16/10/2007 15/01/2008 14/07/2009 100.00 100.00 -0.62 -0.15 2.79 | 12.53 0.38 684
®aatoH Aspo 1,000 1050 31/01/2008 31/01/2008 30/07/2009 100.00 100.00 2.61 1 10.77 0.43 515
IO TparautCepauc 2 1,200 1150  27/11/2007 25/11/2008 99.40 97.15 13.37 1 13.37 1.09 743
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  02/10/2007 01/04/2008 29/09/2009 100.15 100.15 0.00 0.19 0.24 3.61 / 11.83 0.55 612
Arpo-Cotos 1,500 25/12/2007 21/06/2011 101.00 101.00 - - -0.26 / -0.26 3.88 -623
ArpoxonauHr 1,000 1275 19/10/2007 24/07/2009 100.24 100.05 0.00 0.09 0.03 13.27 / 13.27 155 723
Apkapa 1 600 1320 28/12/2007 28/06/2008 100.48 100.48 0.00 0.28 12.84  12.84 0.64 702
Apkana 2 700 1331 22/08/2007 - 20/02/2009 100.70 100.70 0.08 023 13.06 / - 0.97 713
Apkana 3 1,200 1365  04/10/2007 02/10/2008 31/03/2011 100.64 100.64 0.00 0.07 0.46 4.39 / 13.41 0.93 752
BenlpaHKopm 700 1090  04/09/2007 04/12/2007 02/12/2008 100.02 100.02 0.02 2.70 | 11.26 0.28 567
roToK 2 1,500 20/12/2007 18/06/2009 100.50 100.25 0.14 0.17 -0.20 /-0.20 1.87 -584
113 ®uHanc 400 11.00 23/11/2007 23/05/2008 100.00 100.00 - 11.25 / 11.25 0.69 554
MocCenblTpom 1,000 12.50 14/12/2007 12/12/2008 100.45 100.33 0.04 0.14 12.52 | 12.52 112 662
HIK 500 12.45 31/01/2008 31/01/2008 100.00 99.50 0.00 -0.25 13.41 / 13.41 0.43 764
oro2 1,200 12.95 27/08/2007 25/02/2009 100.29 100.29 0.13 0.09 13.09 / 13.09 1.04 726
Masa 1 350 1.00 15/09/2007 - 15/06/2008 100.50 100.50 041 /041 0.85 -503
MaBa 2 1,000 12.50 13/08/2007 09/05/2008 21/10/2011 104.00 102.66 0.15 148 /812 0.66 244
M3 Cotos 300 10.00 09/10/2007 10/09/2007 09/10/2007 99.25 99.25 - 14.96 / 14.96 0.15 916
Paarynsi 1 2,000 1.00 04/10/2007 - 02/10/2008 80.10 80.10 - 0.00 22.56 | 22.56 0.93 1593
Paarynsi 2 2,000 10.25 02/10/2007 01/04/2008 27/09/2011 100.70 100.70 0.00 0.00 0.25 1.47 1928 0.57 369
Paarynsi 3 3,000 10.99 21/09/2007 20/03/2009 16/03/2012 101.71 101.71 0.00 0.43 3.69 /10.04 133 424
Pycarpo 1,000 8.50 18/01/2008 - 19/07/2008 100.00 100.00 -0.13 8.67 / 8.67 0.85 304
Cw6 Arp Mpynna 400 11.50 22/08/2007 21/11/2007 20/05/2009 100.00 100.00 0.00 1.88 /11.99 0.25 636
CoppyxecTso 2,500 10.45 25/10/2007 22/10/2009 101.18 101.18 0.00 10.07 / - 1.79 414
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 101.30 101.30 -0.30 0.29 10.64 / 10.64 0.72 494
ApnamaHT 2 2,000 11.25 23/08/2007 - 20/05/2010 101.95 101.20 -0.15 11.02 / 11.02 2.14 495
ATOMCTPOiI3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 100.00 100.00 3.85 /789 157 213
nasMocCrpoit 2 4,000 11.50 20/09/2007 20/09/2007 17/03/2011 100.30 100.30 0.10 -0.23 0.29 / 8.82 0.11 336
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Cmpoumenbcmeo

JKC ®XC PB 500 1200 27/11/2007 27/11/2007 24/11/2009 100.00 99.65 0.00 -0.02 1.68 / 12.85 0.27 718
KK dpuHanc 1,000 14.00  20/09/2007 20/12/2007 2411212009 100.50 99.90 0.00 212 [ 14.07 0.32 831
WHkom 1,250 13.10 - 28/03/2008 28/03/2009 100.85 100.85 0.00 - - -

Whrerpa 1 2,000 1050 21/09/2007 - 20/03/2009 103.00 99.00 - 10.04 / - 1.36 422
Whrerpa 2 3,000 1070 04/12/2007 01/12/2009 29/11/2011 103.70 103.70 0.00 - 0.11 5.13 /9.08 191 319
Kamcxasi gonmHa 2 200 1350  17/10/2007 - 17/10/2007 100.80 100.80 - -0.09 0.00 9.47 1947 0.17 397
Kamcxast gonmHa 3 500 12.80  13/09/2007 09/06/2008 04/06/2009 100.69 100.69 0.00 0.01 0.35 12.45 | 12.45 0.70 648
nece 1,000 10.00  20/09/2007 - 20/03/2008 100.95 100.95 0.00 0.50 8.52 /852 0.54 297
TNCP Wkesct 2,000 1070 04/12/2007 03/06/2008 08/12/2009 101.85 101.85 0.00 3.03 /846 0.73 286
MeTpocTpoit 1,500 847  28/09/2007 28/03/2008 23/09/2011 92.83 92.83 - - - 3.27 12213 0.50 1568
M-WHaycTpus 1,000 1225  21/08/2007 - 16/08/2011 106.39 106.39 0.00 0.04 0.69 1053 / - 2.85 432
MWAH 2,000 12.37 04/09/2007 02/09/2008 02/03/2010 98.60 98.60 0.00 -0.40 -0.68 6.06 / 14.27 0.86 833
Mupake 1 1,000 11.50 21/08/2007 19/08/2008 102.09 102.09 - -0.08 8.54 | 854 0.88 290
Mupake 2 3,000 10.99 20/09/2007 17/09/2009 104.54 104.54 0.00 8.77 [ - 1.72 291
lMepecset 200 17.50 02/10/2007 02/10/2007 101.49 101.49 0.00 1.49 742 | 742 0.14 200
MWK'5 1,120 9.20 21/08/2007 - 20/05/2008 100.57 100.57 8.71 /871 0.69 -109
PWUlpynn 1,200 11.85 27/12/2007 26/06/2008 26/12/2009 100.05 100.05 - - 0.04 456 /12.10 0.76 631
CrpoiTpaHcla3 3,000 9.60 26/12/2007 - 25/06/2008 101.53 101.53 0.00 0.28 7.90 / - 0.79 230
Cysap-KasaHb 900 12.50 02/10/2007 01/04/2008 31/03/2009 100.39 100.20 0.00 0.10 489 /1231 0.55 657
LUyH1 1,000 11.25 25/10/2007 24/04/2008 22/04/2010 111.20 101.00 0.00 475 0.65 /-10.85 2.52 -507
LYH2 1,500 11.19 23/01/2008 23/07/2008 20/01/2010 102.00 101.15 0.00 -0.02 3.79 /1951 0.85 384
FOCKK 600 13.00 01/01/2008 01/07/2008 100.95 100.95 1.48 12.17 [ 12.17 0.77 638
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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 99.921875 99.98 0.06 -0.27 478 3513 1.322 1.328
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 99.859375 99.92 0.06 -0.48 4.67 4.168 2.104 2122
T45/812/31/11 4.625 31/12/2011 16.131MMM 99.59375 99.66 0.08 -0.86 472 3.485 3.909 3.916
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 98.03125 98.09 0.09 -1.28 4.89 5.241 7.357 7.321
T41/2 02/15/36 45 15/02/2036 26.397MMM 91.8125 91.88 0.06 -2.42 5.04 1.218 15.042 14.278
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 8 1/4 03/10 8.25 31/03/2010 1.845MMM 103.3254 103.58 0.00 -1.21 6.79 87.0 23 1.332
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 139.7549 140.25 0.29 -4.57 5.97 112.5 71 9.979
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 177.40 177.90 0.63 -3.62 6.11 118.98 10.12 18.23
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.021MMM 110.7664 110.89 0.22 2.12 5.96 111.3 6.7 7.596
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.10 98.35 0.02 -0.04 5.42 51.46 0.72 0.72
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 90.69 91.19 0.03 -0.20 5.75 100.49 3.37 3.18
RUSSIA 3 11/14/07 3.00 14/11/2007 1.322MMM 99.30 99.34 0.00 0.02 5.74 84.54 0.25 0.25
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 106.01 106.26 -0.10 -0.11 473 32.19 1.91 214
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 124.34 124.74 -0.20 -0.36 5.43 67.04 5.30 6.77
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.1350 35.54 0.08 -0.05 95.13 #N/AN Ap 1.0 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.2600 35.65 2.46 0.11 65.80 #N/AN Ap 16 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 35.3930 35.77 0.16 0.14 48.72 #N/AN Ap 23 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 35.5160 35.95 0.12 -0.42 31.38 #N/AN Ap 39 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 35.0310 35.52 0.09 -0.02 27.25 #N/AN Ap 39 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 312.25 #N/AN Ap 05 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 117.57 118.07 -0.01 -0.09 5.65 100.72 1.83 2.25
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 119.63 120.13 0.20 0.23 5.82 113.43 3.56 4.30
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 125.43 125.93 041 0.56 5.92 116.65 5.12 6.49
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 138.57 139.07 0.32 0.38 5.73 124.51 6.57 9.28
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 154.91 155.41 1.19 154 6.28 143.19 741 11.60
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 140.78 141.28 1.20 1.99 6.43 150.95 9.99 14.38
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.00 113.00 0.00 0.00 6.16 115.68 1311 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}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 102.84 102.92 -0.01 -0.36 5.04 28.12 1.25 1.30
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 105.24 105.38 0.00 -0.24 521 47.33 325 3.56
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 96.57 96.89 0.00 -0.29 4.80 34.02 5.85 5.87
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 116.56 116.56 0.05 -5.04 6.07 113.40 10.87 12.96
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.70 107.05 -0.02 -0.05 5.43 73.75 152 1.67
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.71 113.16 0.00 0.06 5.61 96.14 251 2.86
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 111.29 112.08 0.05 0.62 6.24 147.39 553 6.25
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 106.98 107.18 0.16 1.04 6.37 153.66 6.83 7.36
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 118.20 118.70 0.78 0.79 6.67 175.04 9.99 12.29
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 145.04 145.79 0.98 1.27 6.65 169.28 11.25 16.47
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 108.06 108.56 0.93 1.95 6.73 172.57 12.30 13.76
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 106.94 107.24 -0.03 -0.05 5.42 69.16 1.34 1.50
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 107.10 107.60 -0.06 -0.16 5.60 91.29 374 4.04
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 138.60 139.40 0.55 0.48 5.79 98.27 6.03 8.68
MEX 5 1/2 02/17/20 5.50 17/02/2020 750MM 103.13 103.13 -0.26 -0.30 5.15 63.58 8.74 9.30
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 159.23 159.32 0.14 0.44 6.14 122.72 9.62 15.64
MEX 6 3/4 09/27/34 6.75 27/09/2034 3.767TMMM 106.47 106.97 0.15 0.36 6.23 124.35 12,51 13.75
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 103.50 103.88 0.00 0.00 5.89 117.56 1.42 152
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.63 109.00 0.00 0.00 5.57 91.31 2.93 331
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 112.25 112.50 0.00 0.00 5.90 116.26 5.02 5.68
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 122.50 122.75 0.00 0.00 6.97 211.92 7.24 8.96
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 134.25 134.63 0.00 0.00 7.15 225.56 8.89 12.38
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 92.75 93.00 0.00 0.00 6.99 202.23 11.79 11.06
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 105.94 106.44 0.02 -0.24 5.39 71.25 1.60 173
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 106.46 106.96 -0.06 -0.56 5.72 102.91 3.89 4.24
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 103.35 103.85 0.23 -0.42 5.85 109.37 5.40 5.68
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 117.92 118.42 0.12 -0.60 6.03 118.93 6.86 8.21
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Security Name/ Rating

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

TURKEY12 3/8 06/09 12.38 15/06/2009 1.046MMM 111.68 111.86 0.00 -0.17 5.54 86.92 1.63 1.86
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 112.64 112.99 0.00 -0.07 5.30 84.26 2.83 3.36
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 114.48 114.48 0.00 1.12 6.69 194.65 4.86 5.61
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.35 95.72 0.00 -0.16 6.13 162.65 6.98 6.91
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 99.58 100.08 0.00 0.45 7.02 214.94 8.26 8.38
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 101.98 101.98 #N/AN.A. 2.00 7.17 226.86 9.80 10.04
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 94.54 95.83 0.00 281 7.28 228.84 11.74 11.55
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 105.10 105.35 0.08 -0.36 5.91 #N/AN Ap 0.49 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 101.20 101.70 0.04 0.21 6.41 175.24 3.03 3.16
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 104.19 104.44 -0.02 -0.06 6.74 201.42 4.62 4.88
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN Ap #N/AN.A. #N/AN Ap
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 111.99 112.09 0.10 -0.38 7.48 295.96 3.18 3.63
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 101.80 102.20 0.06 0.00 8.12 336.11 5.16 5.42
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 133.55 133.80 0.80 0.02 8.79 395.51 6.08 8.56
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 81.48 81.58 0.35 0.37 8.32 344.36 8.41 6.97
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 328.61 9.16 8.95
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.04 31211 9.31 10.81
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 345.11 10.30 11.46
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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 8.57 7.66 103.46 103.76 0.09 0.01 2.94 298 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.02 6.68 102.22 102.32 0.05 0.22 0.62 160
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.03 6.39 101.15 101.25 -0.08 -0.08 0.69 131 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 797 6.86 111.23 111.48 0.32 0.05 5.32 214
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.15 6.93 107.01 107.26 0.19 0.23 177 223 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.21 8.17 100.35 100.60 0.18 0.18 5.78 344
CASHYD10 1/2 02/13 CASHYD  Financial 105 15/02/2013 60MM  #N/AN.A. #N/ANA. #NIANA.  #NJANA.  #NJANA. #NIANA. #N/ANA.  #NJANA
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 512.611MM 571 5.93 98.37 98.62 0.12 0.17 4.96 164
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.63 6.02 108.89 109.19 -0.03 0.01 1.90 131
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.36 5.65 105.84 106.10 -0.19 -0.45 258 120
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.40 6.44 114.44 114.84 -0.05 0.07 421 170
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.97 6.14 98.19 98.59 -0.22 -0.39 6.02 168
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 7.03 6.90 102.33 102.58 -0.02 -0.03 8.18 183
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 7.00 6.74 123.05 123.30 -0.37 -0.37 11.55 188
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.79 6.72 102.57 102.82 0.18 0.16 2.07 203 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 791 6.91 101.12 101.29 -0.03 -0.18 1.09 184 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL  Communications 9.75 30/01/2008 400MM 9.60 6.30 101.50 101.57 0.14 0.08 0.45 123
MOBTEL 8 3/8 10/10 MOBTEL  Communications 8.375 14/10/2010 400MM 8.14 734 102.73 102.98 0.24 0.24 2.68 266 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL  Communications 8 28/01/2012 400MM 7.85 7.49 101.76 102.01 0.42 0.15 3.69 276
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 7.02 6.34 101.40 101.65 0.14 0.18 1.90 165 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.39 6.64 102.66 103.02 0.05 0.30 1.36 188
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.52 759 108.34 108.72 0.54 0.71 4.88 286 BE-/B1BE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 753 732 102.12 102.37 0.77 0.54 5.90 260 -/[BA1/BB
SITFIN 7 7/8 03/09 SITFIN Technology 7.875 02/03/2009 00  #N/ANA. #N/ANA. #N/ANA.  #N/ANA.  #N/ANA. #NANA. #NANA.  #NANA. -/B3/B-
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.89 6.22 101.00 101.06 0.00 -0.16 0.23 120
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.85 6.77 100.22 100.47 0.19 0.17 3.38 210 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.42 7.34 100.92 101.17 0.21 0.17 6.41 246
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.46 6.65 105.57 105.82 0.00 0.06 1.65 194
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.81 6.89 102.38 102.63 0.23 0.26 2.23 220
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.07 7.30 103.67 103.92 0.44 0.17 342 263 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.04 7.82 102.55 102.80 0.59 0.34 6.10 310
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.43 7.27 100.83 100.94 0.15 0.26 0.72 219 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.73 9.89 98.70 98.95 -0.08 -0.17 5.63 435
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.75 6.34 103.12 103.37 0.07 -0.12 1.88 164
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 721 6.59 102.14 102.39 0.15 -0.06 2.84 191
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 722 7.00 101.41 101.66 0.13 0.10 4.56 227 /Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 743 8.10 100.83 101.08 0.04 -0.27 5.92 248
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 717 6.26 101.04 101.21 -0.03 -0.09 112 119 BRe/ARRR
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GAZPRU 6 1/2 09/15 GAZPRU  Financial 65 23/09/2015 MMM 6.82 7.28 95.17 95.42 0.23 0.00 6.00 255 poTmee
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.83 6.22 100.53 100.67 -0.01 -0.03 0.91 114 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.28 7.27 98.61 98.86 0.05 0.06 6.04 197
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.75 6.25 101.71 101.96 0.09 -0.07 2.88 157 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.93 6.43 103.42 103.67 0.33 0.25 4.61 170
RUSB 7.8 09/28/07 RUSB Financial 7.8 28/09/2007 300MM 7.80 7.64 99.98 100.01 0.00 0.00 0.12 268
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.14 8.38 99.77 99.86 0.04 -0.02 0.64 330
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 7.96 9.67 94.10 94.35 0.24 0.27 2.65 498
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.21 10.27 96.28 96.53 0.15 0.24 5.59 541
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.23 6.97 99.82 100.07 0.11 0.02 5.82 156 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.80 6.00 100.99 101.18 -0.06 -0.08 124 129
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 717 6.23 104.47 104.72 0.17 -0.10 347 149 BBB/AZIBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.25 7.04 101.05 101.18 0.26 0.26 5.77 116
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.39 6.41 97.75 98.00 0.09 0.18 12.87 172
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.44 7.38 100.68 100.75 0.00 0.63 0.64 233
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.18 7.64 100.73 101.11 0.00 0.27 1.48 288
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM #NIAN.A.  #N/AN.A. #NIAN.A.  #NJANA.  #NJANA. #N/ANA. #N/ANA. #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.54 777 103.63 103.63 1.38 0.63 3.30 313 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 11.99 6.98 103.25 103.25 #N/AN.A. 0.00 0.58 198
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.58 5.56 102.96 103.15 0.00 -0.01 0.69 43
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 9.01 7.27 108.27 108.27  #N/AN.A. -3.23 3.21 263
PETBRA 91/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.99 6.20 114.22 114.22 0.00 222 459 150 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.16 6.29 108.25 108.25 1.25 0.15 532 159
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.24 6.38 98.22 98.22 -0.78 0.47 6.75 153
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.31 6.54 11453 11453 1.03 0.81 7.46 168
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.15 5.45 103.58 103.78 -0.37 -0.29 3.84 73 AIA2/A
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 459 3.47 102.38 102.38 0.00 -0.07 1.84 23
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.75 3.74 96.58 96.67 0.00 0.04 3.12 30
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.72 4.15 97.59 97.59 0.00 -0.11 451 46
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.66 4.27 95.57 95.57 0.00 -0.01 5.75 35 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 4.93 4.30 111.19 111.19 0.00 0.00 8.86 -2
SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 414 429 91.82 91.82 -0.56 -0.55 16.81 3
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM Communications 4.125 01/03/2009 497.75MM 421 5.47 98.02 98.02 #N/AN.A. #N/AN.A. 1.45 84
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AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.88 6.13 97.78 97.78 0.00 0.73 5.92 142
PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 716.258MM 6.09 5.60 100.41 100.61 -0.04 0.00 0.93 49
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 995.449MM 7.63 5.55 103.03 103.43 -0.03 -0.02 137 77 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 759 517 103.76 103.76 -0.12 -0.43 137 54
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.68 7.27 100.67 101.15 0.14 0.24 1.86 252 -/Ba2/BB-
OKST 10 3/8 08/09 OKST Communications 10.375 17/08/2009 266420000  #N/AN.A.  #N/AN.A. #NANA.  #NIANA.  #NJANA. #N/ANA. #N/ANA.  #NIANA. BB/Bad-
OKST7 3/4 04/27/12 OKST Communications 7.75 2710412012 175000000  #N/AN.A.  #N/AN.A. #NJANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA.
KAZAKHSTAN
BTAS7 7/8 06/02/10 BTAS Financial 7.875 02/06/2010 600MM 8.09 8.98 97.06 97.55 0.33 -1.01 242 424
BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.95 10.24 89.14 89.64 0.75 -0.15 4.76 548 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.37 10.30 90.50 91.00 1.38 -0.39 531 555
BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.20 9.27 89.47 89.97 2.26 0.65 10.14 505
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 8.64 7.50 102.67 102.87 0.00 -0.54 1.96 281
ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.04 7.76 100.75 101.25 0.08 0.00 272 303
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.82 7.97 104.62 105.12 0.08 -0.44 3.66 321 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.65 8.34 103.76 104.26 0.10 -0.49 5.91 360
VENEZUELA
PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 134.999MM  #N/AN.A.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM 8.23 8.24 99.58 100.08 -0.02 -0.02 6.37 350 B/B1/CCC
PETROZ 8.37 10/22 PETROZ Energy 8.37 01/10/2022 75MM  #N/ANA.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
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HacTosiwmit JOKyMEHT NpefioCTaBNEeH UCKIIOUMTENBHO B NOPSiaKe MHGOPMALMM 1 He SIBMSIETCS MPEAMNoXeHeM O NPOBEAEHUM onepaLuil Ha pbiHKe LieHHbIX Gymar, W, B 4aCTHOCTHW, NPeanoxeHemM o6 ux nokymnke
1K npopaxe. VCTOuHMKM, UCnonb3ayemble Npu HanUcaHuu faHHoro otyeta, UOK «Anemap» paccMaTpuBaeT Kak 4OCTOBEPHble, 0aHako DK «Anemap», ero pykoBOACTBO W COTPYAHUKMA He MOTYT rapaHTUpoBaTh
abContoTHbIE TOYHOCTb, MOHOTY W AOCTOBEPHOCTb NMPeAoCTaBNAeMOil MHOpMaLmMn. OLEHKM 1 MHEHWS, OTPaXEHHbIE B HACTOSILLEM [JOKYMEHTE, OCHOBaHbI UCKIIOUMTENBHO Ha 3aKmioyeHusix aHanuTkoB NOK B

OTHOLLUEeHMM pacCMaTpUBaEMbIX B OTHETE LIEHHbIX 6yw|ar N SMUTEHTOB.

VK «Anemap», ero pykoBOACTBO U COTPYAHWUKW HE HECYT OTBETCTBEHHOCTY 3@ MHBECTULMOHHBIE PELUEHNS KUEHTa, OCHOBaHHbIE Ha MHGhOPMaLMK, CoaepxalLeiics B HacTosiem fokymenTe. NOK «Anemap, ero
PYKOBOZCTBO U COTPYAHWUKM HEe HECYT OTBETCTBEHHOCTW B CBAA3N C MPSIMbIMU WM KOCBEHHBIMI NOTEPSAIMU U/UAK YiLiepGOM, BO3HUKLLIMM B pedynbTaTe UCMOMb30BaHNs KIMEHTOM MH(OpMaLMM UK Kakol-nnbo ee

4acTi NPy COBEPLUEHUM OnepaLii ¢ LieHHbIMI Bymaramu.

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

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