[lonroBble PbIHKN CEroHs e 0KT0PR 2007
o Bnagumnp Ectudbees viadimir.evstifeev@alemar.ru
ExeHeBHbI BorneTeHb MHBECTOPA “ t

Ten. +7 (495) 411-66-55 106. 1729

e

MHBECTULMOHHO-BMHAHCOBAR
KOPIIOPAWA

UST10Y 4.62 % 6.n.]  Rus30 spr 1176.n. -8 6n) EMBI+ 42459 n.  -028 n. EMBI+spr 194 -7 6., Chbonds 11068 n.  0.08 n. OlLBrent 76.98 $b -2.34 $
B3rNAL HA PbIHOK

[OuHamuka cnpagoB EMBI+

250 250 Makpo3koHOMMKa

2 OtToK kanutana u3 P® 3a 2 mecAua npesbicun $10 MApA., COOBWMA MUHUCTP
210 200 tuHaHcoB Anekceir KyapuH Ha BcTpedye [peaupeHTa ¢ uneHamu npaBUTEnbCTBa B
190 noHeaenbHuK. Mo CnoBam MUHWCTPA, [aHHbIi 00beM OTTOKa kanuTarna He SIBMseTcs
170 3HAYUTENbHLIM U YYBCTBUTENbHBIM, NOCKOMbKY HAZ AAHHBIA MOMEHT YMCTbI MPUTOK
150 150 kanutana B CTpaHy cocTaBun cymmapHo 6ornee $50 mnpg. Mo Halemy MHeHUto, OTTOK
130 KanuTana CBsi3aH C BbIBOAOM CPEACTB CMEKYNATMBHbIMIA WMHBECTOPaMM, U OH He
110 3aTparvBaeT pearbHbIX UHBECTULMIA B SkOHOMUKY. Mexay Tem, no cnoam KyapuHa, Ha

90 100 (hOHE COKpALEHUs MPUTOKA KamuTana B CTpaHy U OFPaHUYEHUA MO MPUBEYEHUIO

o :mg:moccma cnpoa Wi+ Bpasunis cnpon KanuTana Ha 3anafHblX PbIHKaX C KOTOPbIMM CTONKHYNCb OTEYECTBEHHbIE NPEANPUSTUS

+ v v
% e % 1 6aHKW, CTUMYNMPYIOT Cnpoc Ha pybnu: "Ans nopaepxaHus KpeauToBaHNs POCCUIMCKOM
03.10.2007 14.08.2007 25 06,2007 04.05.2007 9KOHOMVKM UMK B Cryyae HeoBXoAMMOCTY — NSl MPOBEAEHUS KOHBEPTALMM 1 pacyeTa C

BHELUHMM PbIHKOM". BMECTe ¢ Tem, xaaTb Kpuanuca NUKBMGHOCTY, MO MHEHMIo KyapuHa,
Memouruk: JP Morgan He cTouT. "B [gaHHOM cryyae 30M0TOBanioTHble pe3epBbl Poccun no3BonsoT 3TM
onepaLun OCyLLeCTBUTL", — ckas3an oH. nasa MuHdvHa oTmeTun Takxe, 4yto y LIb ectb
[OMOMHNTENbHbIE PE3ePBbI "ANS NPOBEAEHNS AONOMHNTENBHON NHTEPBEHLM pybneBbIX

HOPMaﬂM3OBaHHbIe JNoKanbHblIe A0NroBble UHOEKChI "
CPEACTB Ha pbiHKe". ITO OCHOBHasA (hyHKLMS LIB, ero KOHCTUTYLMOHHAs 06SI3aHHOCTb —

101.0% noAnepkaHne NNKBUAHOCTM Ha PbIHKE", — MOAYEPKHYN MUHUCTP.
100.5%
100.0% RNV BasoBble akTuBbI

Topru kasHaueiickumu obsizatenscteamu CLUA B noHegenbHK He NPOBOAMINCH B CBA3N
C BbIxoAHbIM [HeMm. CerogHs oxwpaeTcs nybnvkaums NpOTOKOMOB 3acefaHns C
99.0% ceHTAbpbCKoro 3acefanns ®PC, 13 KOTOpOro MHBECTOPLI HAAetoTCs monyunTb Bonee
ICHyt0 oLeHKy ®PC B OTHOLLEHWUW JanbHEeRwmMx TeMnoB akoHommyeckoro pocta CLUA.
{ Mexgy Tem, MATHUYHble A@HHblE MO 3aHATOCTM PE3KO COKpaTUMK BEepOSITHOCTL
980% . : - CHkeHns 6Gasosoit ctaBkn ®PC Ha 3acefaHWM B KOHUE OKTAOpS, MO3TOMY Mbl
— fUX'Cb"”dS ”e”“"’"” | Cb"”ds"M“”' e | noraraem, nyGMkaLs MpOTOKONOB 0COBEHHO He MOBMUAET CrIoXVBLIyIoCA B Treasuries

03.10.2007  29.08.2007  25.07.2007  20.06.2007  15.05.2007  06.04.2007 TEHAGHLO Ka COKpaLIeHYE Crp3Aa Mexay 2- v 10-netHamn Treasuries. AoxopHocts

10-neTHx 06513aTeNbCTB Ha 3aKPbITUE NATHULBI cocTaBuna 4.62%, 2-netHux — 4.09%.

99.5%

98.5%

noyHuk: www. Chonds.ru

NDF RUR/USD, MIBID rate (%) Pa3suBatoLnecs pbiHKM

Jonrm EM u3-3a OTCYTCTBMS TOPrOB Ha aMepWKaHCKUX Mnowlagkax He npeTepnenu
CYLLECTBEHHbIX M3MeHeHuid. OCHOBHas aKTMBHOCTb OTMevanacb B Aofrax CTpaH

——&——NDF imp. yld. ° MIBID rate il NDF1 day ago

& NatuHckon Avepukwn, roe B MATHWLY Havanacb akTueHas ckynka Oymar. Ontumusma

20 o [00aBnsSeT BbICOKAsh BEPOATHOCTb COKpALUEHWsl CTaBku peduHaHCUpoBaHus Mekcuku.
Mexgy Tem, ToprM asuatckumu eBpobOHAAMU NPOXOAWUNN C MEHBLUMM OMTUMM3MOM.

iy [omnMo OTTOKa CpencTB Ha (POHOOBbIE PbIHKA JOMOMHUTENbHOE LABMEHWE Ha HUX

aa OKasblBaeT 3TOM enaHue Lenoro psaa LleHtpobaHkos (Kutas, WHamm u Manaiiaum)
yBenuuMTL 06bEMBI CBOUX 3aumcTBoBaHWiA. Cnpag EMBI+ coctasnsieT 194 6.n.

1

8 . ¢ e PbiHOK py6BrieBbix obnurauui

S 7T 77 JlokanbHbIit JONTOBOA PbIHOK CTAbUIM3MPYETCS MO Mepe AarbHENLLEro COKpaLleHus

005 0m 1 2 3 4 5 6 7 & 9 1011 12 cTaBok MBK, npyu 3TOM POCT Ha BHELLHMX AOMTOBbIX NMOLaaKax OkasbiBaeT NOAAePKKY

Memovrur: Bloomberg "BeHumapkam”. IHBECTOPbI XayT ayKLMOHOB M0 pa3MeLLIEHMI0 KpYNHbIX 6aHKOB, KOTOPbIE
MOTYT CTaTb "NakMycoM" COCTOSHWS pbiHKa (nodpobHee Ha cmp. 2).
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WK Anemap’/2ExenHeBHbil GlonneTeHb HBecTopa

Moka3saTenn NMKBUAHOCTM
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okT.07 Hos.07 nex.07 AHB.08 ¢es.08 map.08 anp.08 mai1.08

MemoyHuk: Bloomberg

NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Pybnesas nuKBMOHOCTb BO BTOPHUK CHW3Mmack o 671.8 (-26.9) mnpg py6. Octatku Ha
kopcyeTax cHuaunuch o 479.5 (-217.3) mnpa py6., Toraa kak genoautel BaHkoB B LIB
Bbipocrn go 192.3 (+20.4) mnpg py6. CrtaBku AEHEXHOTO pblHKA B NOHEAENbHUK
NPOJOIKANK  CHUXATLCS, oaHopHeBHble MBK Haxogunuch He popoxe 6-6.5. Ha
CeroHsLLHee OTKpbITUE overnight HaxoaMTCs B TOM Xe Anana3oHe. OCMNOXHAET cuTyaLuio
Ha [JeHEXHOM pbIHKE aKTMBM3aLMs NEPBUYHBIX pasMeLleHunii obnuraumin, o6bemM KOTOpbIX
Ha TekyLuen Hegene coctasuT 18.8 mnpg pyb.

Crasku LIBOR KOHCONMAMPYOTCS Ha CNIOXMBLUMXCS YPOBHSIX, NP 3TOM NWLUb B AarbHeM
cermeHTe Habntopaetcst Hebonbluoit pocT. B noHepensHuk 1M LIBOR coctaBun 5.12%,
12M LIBOR - 5.07%. JuHamuka poccuickux NDF coxpaHsieT BonaTuiibHOCTb Ha KOPOTKOM
KoHLe KpueoW. KpaTkocpouHble cTaBku Bblpocn C 2% HakaHyHe po 15%. Bonee
[ONrOCPOYHbIA CErMEHT cTabuneH, 0aHako 1 3AeCh CTaBKM HAXOAATCS B AnanasoHe 7-8%.

WHBeCTULMM: POKYC Ha NUKBUMOHOCTb

NokanbHbI [OMrOBO PLIHOK CTAbMnM3upyeTcs Mo Mepe AanbHenwero COKpaLleHus
ctaBok MBK, npu 3TOM pOCT Ha BHELUHWUX AOMrOBbIX MAOWAAKaX OKa3biBaeT MOAAEpKKY
"BeHumapkam”. VIHBECTOPbI XAYT ayKUMOHOB MO Pa3MELLEeHNI0 KPYMHbIX 6aHKOB, KOTOPbIX
MOrYT CTaTb MHAMKATOPaMi peanbHOro MonoXeHNs BeLen Ha poiHke. B cektope rocaonra
00beMbl TOProB OCTAIOTCA HAa MWUHMManbHOM ypoBHe. OCHOBHOM 0GOPOT MO-MpexHeMy
npuxoguTcs Ha AanbHue Boinyckn O3, kotopble nogpocrv Ha 10-20 n.n. B “"dpuwkax”
Takke Oblnn NOKyNK1, OAHAKO LieHbl U3MEHUMNCH HE3HAUUTENBHO.

PbIHOK CcAepxaHHO pearvpyeT Ha MO3NTUBHYK AMHAMWUKY B €BpobOHAax, npu 3ToM
paciwmpeHue nombapgHoro cnucka LIB BcenseT HekoTopylo Hagexay Ha npeoponeHve
kpuanca posepus B BaHKOBCKOW cucTeme. B [ononHeHne ko BCeMy O4YepeaHol Benneck
VHNAUMM B CeHTAbpe ycunuBaeT BEPOSTHOCTb AanbHEMWero ykpenneHus pybns k
BueantoTHoO! kop3nHe A0 koHua 2007 r. HBECTOPbI XAYT UTOrOB pPasMELLEHUs KpYMHbIX
3aitvoB PCXB n BTBE 24, koTopble CTaHyT CBOEro poga “nmakMmycoBon Gymaxkoi',
OTpaxaloLLein peanbHoe MonoXeHue BeLlein Ha pbiHke. CTONT OTMETUTb, YTO 0BeLaHHoro
MpaBnTENHECTBOM NOCTYNNEHNS BIOMKETHbIX AEHEr Noka He HabnoaaeTcs, u 310 ABNseTca
CEPbE3HbIM PUCKOM ANS YCNELHOro NPOBEAEHNS rPAAYLLNX ayKLIMOHOB.

WHBecTMUmMm: dokyc Ha JOXOAHOCTb

PaclumpeHe nombapaHoro cnucka LI, npexae BCero, noauTueHO Ans Gymar BHe NepBoro
ypoBHS. CHKeHWe TpeBOBaHMi K PEATMHry SMUTEHTOB [OMKHO MNPUBECTM K
BOCCTaHOBMEHWI0 LIEHOBbIX YPOBHEA HE TOMbKO YXKe BOLWEAWMX, HO NOTEHLMambHbIX
BbINycKoB. TakuM 06pa3oM, Hanbonee NPoBNeMHbIN (PUHAHCOBbINA CEKTOP MOXET NOMYYUTb
noaaepkKy OT Mep rocy4apcTBa, OAHaKO MHBECTOpbI MO-MPeXHEMy He ToToBbl GpaTh Ha
ce6s NoBbILLEHHbIE KPeAUTHbIE PUCKY NO BbiMyckaM ¢ odepToii B IV kBapTane.

|/|HBeCTVILI|I/IOHHbIe naeun

YK Kopa. CrusiHue ¢ rpynnoii "Xonuzgen" [OMKHO NPUBECTU K CHUXKEHWUKO AOXOAHOCTU NO
BbINycKy A0 ypoeHa 10.60% (-200 6.M.), kK TOMy e BbICOKMA KYNOH, YCTAHOBMEHHBIA MO
BbINYCKY, ABMSETCH OfHUM 13 CaMbIX BbICOKUX B CEKTOPE TOProBMM.

HuxHe-NeHckoe 3. Bbinyck Topryetcs WMpe MO CNp3gy OTHOCUTENbHO [AeBHTHOrO
Bbinycka. CnpaBeanvBbI Cpag OLEHMBAeM Ha ypoBHe 650 6.M., MOTEHUMan CHKEHMS
JOXOZIHOCTM oLieHMBaeM B 40-50 6.M. OT TeKyLLMX LieH.

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

Amypmetann 2. HeoBOCHOBAHHO LUMPOKWA CMP3A, K aHaMOMM4HOMY MO [topaLmn Bbinycky
Meuen 2. Cnpasegnusblit cnpag k O®3 ouennBaem Ha ypoeHe 270 6.n. wnm 130 6.n. K
Meuen 2. K Tomy e 310 npeanonaraeT COKpaLLeHre AOXOAHOCTY MO Bbinycky AMypMeTann
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.

COPYC

1450 TOXHOCMNA

® [lukevc TpemanHr ° lasake Mapra 2

9 okTGps 2007 . Ctp.8/38



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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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 103.00 102.01 -0.28 6.36 / - 1.97

003 25058 40,655 630  31/10/2007 30/04/2008 100.35 100.22 -0.12 -0.09 590 / - 0.52

003 25059 40,821 6.10  24/10/2007 19/01/2011 99.84 99.65 0.25 6.33 /- 2.79

003 25060 40,734 580  31/10/2007 29/04/2009 99.75 99.40 0.00 -0.13 6.23 / - 1.40

003 25061 37,926 580  07/11/2007 05/05/2010 99.13 98.88 0.00 0.08 -0.85 6.37 / - 2.24

003 26198 42,117 600  04/11/2007 02/11/2012 99.00 98.50 0.45 6.29 /- 4.03

003 26199 37,688 610  17/10/2007 11/07/2012 99.45 99.20 0.00 -0.11 0.17 6.41 /- 3.86

003 27026 16,000 700  12/12/2007 11/03/2009 101.50 100.00 0.00 588 / - 1.29

003 46001 60,000 1000 12/12/2007 10/09/2008 103.50 102.93 6.54 / - 0.84

003 46002 62,000 900  13/02/2008 08/08/2012 109.20 108.15 -0.83 6.40 / - 3.80

003 46003 37,298 1000  16/01/2008 14/07/2010 109.30 107.80 0.05 -0.05 6.67 / - 2.30

003 46012 40,000 121 01/10/2008 05/09/2029 69.46 69.46 0.01 1.81 0.63 7.00 /- 13.60

003 46014 58,290 900  12/03/2008 29/08/2018 108.20 108.00 0.70 6.62 / - 7.09

003 46017 79,995 850  14/11/2007 03/08/2016 106.15 105.50 -0.28 0.82 6.37 / - 6.13

003 46018 125,068 900  12/12/2007 24/11/2021 110.80 110.60 0.20 2.60 6.49 / - 8.24

003 46020 79,057 690  13/02/2008 06/02/2036 102.10 102.00 0.55 2.00 6.85 /- 11.88

003 46021 49,866 750  20/02/2008 08/08/2018 99.42 99.17 0.00 0.42 0.90 6.44 | - 7.26

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 104.77 101.40 521 /- 0.62 -42
Mocksa 36 4,000 10.00  16/12/2007 16/12/2008 102.60 102,50 0.00 784 / - 1.04 198
Mocksa 38 5,000 10.00  26/12/2007 26/12/2010 111.60 109.30 0.00 4,03 6.45 / - 2.63 18
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 108.70 108.70 0.69 3.59 6.52 / - 4,94 1
Mocksa 40 5,000 10.00 26/10/2007 26/10/2007 100.95 100.95 9.62 /- 0.05 -1527
Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 106.14 105.20 0.00 -0.53 214 6.47 [ - 2.36 25
Mocksa 43 5,000 10.00 17/11/2007 17/05/2008 - - #N/ANA. [ #NJANA. |-

Mocksa 44 20,000 10.00 2411212007 24]06/2015 108.40 108.40 0.10 -0.35 6.60 / - 5.41 5
Mocksa 47 10,000 10.00 28/10/2007 28/04/2009 104.90 104.15 0.00 0.12 6.12 / - 1.36 20
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 101.00 101.00 - - 919 /- 1.85 301
BalukoprocTtaH 5 1,000 8.02 07/11/2007 04/11/2009 101.75 100.00 0.00 -0.22 770 / - 176 159
Benoropoackas 06n. 2 320 13.50 29/10/2007 29/04/2008 102.87 102.55 0.00 -0.59 8.56 / - 0.49

Benoropoackasi 06n. 3 2,000 8.38 15/11/2007 10/11/2010 101.45 101.45 1.46 1.25 8.08 / - 2.52

Benoropoackas o6n. 4 1,020 - 2411012007 19/10/2011 98.30 97.01 0.00 -2.35 8.75 / - 322 230
Bonrorpap 1 450 9.20 18/10/2007 17/07/2008 - - - #N/ANA. [ #NIANA. |-

Bonrorpap 2 600 9.65 20/12/2007 2171212009 104.50 104.50 0.00 12.09 7.28 | - 1.87 116
Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 99.70 98.80 - 5.50 8.60 / - 2.15 234
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.44 101.60 0.00 9.99 8.83 /- 1.01

Bonrorpapckas o6n. 351 600 10.99 11/06/2009 102.14 101.60 0.00 -

9 okT6ps 2007 .

Crp.14/38



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

BopoHexckasi obn. 1 600 13.00 15/12/2007 15/12/2007 100.87 100.87 - 8.39 / - 0.17 282
BopoHexckasi obn. 2 500 12.00 17/12/2007 18/06/2009 105.74 104.70 0.00 -0.73 -1.16 8.79 / - 1.42 274
BopoHexckasi obn. 3 500 10.25 31/12/2007 27/06/2011 105.80 103.50 4.85 8.94 | - 2.88 239
WkpyTckas obn. 312 900 8.00 24/10/2007 23/10/2008 100.15 99.66 0.00 - 7.76 | - 0.92 210
MpkyTckas obn. 311 1,500 9.00 20/12/2007 17/12/2009 100.68 100.68 6.42 8.42 | - 1.85 233
WpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 99.30 98.20 1.97 8.36 / - 1.39 -252
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 99.60 99.00 0.00 -0.38 8.27 | - 111

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 99.10 98.80 -0.75 8.89 /- 1.62 278
Kanyxckas o6n. 1 300 9.00 24/12/2007 24/12/2007 - - - #NJANA. [ #NIANA. |-

Kanyxckas o6n. 2 1,300 8.60 03/12/2007 29/08/2011 100.10 98.90 -1.24 892 /- 3.06 258
Kapenus 500 8.15 10/12/2007 02/06/2010 100.85 100.85 10.84 7.66 / - 221 67
Kuposckas 06n. 1 400 8.39 21/12/2007 22/12/2008 100.65 100.00 14.45 7.90 / - 0.42 240
Kuposckas 06n. 2 600 8.45 27/12/2007 24/09/2009 101.74 101.74 11.79 7.70 [ - 1.69 142
Knuuckuit p-H 2 300 9.75 15/11/2007 13/11/2008 100.80 100.80 0.02 9.15 /- 0.94 326
Komun 5 500 13.00 24/12/2007 24/12/2007 101.01 101.01 -0.36 8.28 / - 0.19 271
Komn 6 700 13.50 14/10/2007 14/10/2010 - - - - #NJANA. [ #NIANA. |-

Komn 7 1,000 10.00 23/11/2007 22/11/2013 107.65 107.65 0.00 0.00 -0.35 734 | - 438 80
Komn 8 1,000 9.00 05/03/2008 03/12/2015 98.01 98.01 0.00 0.81 -0.87 754 | - 5.19

Koctpomckas o6r. 4 800 11.00 11/12/2007 11/03/2008 101.00 101.00 -0.17 8.82 /- 0.38 318
KpacHosipck 5 1,000 8.50 18/10/2007 18/10/2008 - - - #NJANA. [ #NJANA. |-

KpacHosipckuii kpai 3 3,000 6.00 02/04/2008 01/10/2008 98.83 98.83 - -0.42 739 /- 0.90 160
KypraHckasi o6n. 500 9.25 17/12/2007 17/12/2009 99.90 99.01 0.00 9.87 I - 1.82 365
JleHuHrpagickasi obn. 2 800 14.01 12/12/2007 08/12/2010 117.53 117.53 0.00 2.46 7.81 /- 242 151
TNewuHrpagackas 6. 3 1,300 1250  14/12/2007 05/12/2014 118.55 118.55 0.00 8.55 8.78 | - 459 219
TNunevkas 06n. 4 1,500 795  22/01/2008 19/07/2011 100.35 100.18 -0.32 8.02 /- 3.04 1
MarapaH 450 11.00  17/12/2007 15/09/2008 102.00 102.00 9.04 / - 0.82 320
Mapwit 3n 500 825  22/11/2007 23/05/2009 99.10 99.10 - - 9.15 / - 1.39 310
Mockosckas 061, 4 9,600 11.00  23/10/2007 21/04/2009 106.85 105.15 -0.35 291 7.02 /- 132 109
Mockosckas 0611. 5 12,000 1000  01/04/2008 30/03/2010 106.50 106.50 0.05 8.96 721 /- 2.10 105
Mockosckas 0611. 6 12,000 900  23/10/2007 19/04/2011 105.30 105.30 - 0.10 0.05 7.40 / - 2.79 106
Mockosckas 0611, 7 16,000 800  24/10/2007 16/04/2014 103.19 103.19 0.00 -1.89 -0.84 751 /- 4.70 97
Huxeropogckasi o61. 2 2,500 999  02/11/2007 02/11/2008 101.50 100.50 0.00 -0.15 -0.72 8.16 / - 0.50 263
Huxeropogckasi o6. 3 2,000 870  25/10/2007 20/10/2011 102.15 101.75 0.00 0.07 7.68 / - 3.15 130
HoBocu6mpek 3 1,000 1200  12/01/2008 14/07/2009 106.48 106.48 11.23 8.13 /- 1.49 209
HoBocv6mpck 4 1,500 860  25/12/2007 24/06/2010 100.50 99.01 0.00 -1.55 8.85 /- 2.25 257
HoBocu6upcxast o61. 2 2,000 1330 29/11/2007 29/11/2007 100.85 100.85 -0.05 -0.45 727 /- 013 174
HoBocu6upcxast o61. 3 2,500 850  18/12/2007 15/12/2009 100.69 100.01 -0.20 6.53 7.88 /- 1.87 194
Horurck 2 500 1025  22/02/2008 21/08/2009 - #NIANA. | #NIANA. |-

OpexoBo-3yeso 160 1150  21/12/2007 20/06/2008 - #NIANA. | #NIANA. |-

MeHaeHckast 061, 800 950  13/10/2007 13/10/2009 - - - #NIANA. | #NIANA. |-

Camapckasi 061, 2 2,000 6.82  13/12/2007 09/09/2010 98.73 98.00 0.00 7.66 / - 247 137
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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
MyHuyunanbHble u cy6gpedepanbHble

Camapckasi 061. 3 4,500 7.60 15/11/2007 11/08/2011 101.25 99.00 0.00 -0.46 -0.89 7.78 I - 3.10 139
Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 102.60 102.60 0.00 6.13 833 /- 0.62 259
Caxa (Akytus) 6 2,000 10.00 15/11/2007 13/05/2010 104.04 104.04 -0.16 851 /- 211 190
Caxa (Akytua) 7 2,500 7.95 18/10/2007 11/04/2013 101.33 101.33 7.87 | - 412 138
Tambosckas 06n. 400 8.00 27/12/2007 27/09/2008 - - - #NJANA. [ #NJANA. |-

Tsepckas 06n. 3 800 7.95 01/12/2007 30/11/2008 99.65 99.65 -0.70 853 / - 1.01

Tomck 300 12.00 22/11/2007 22/11/2007 - #NJANA. [ #NIANA. |-

Tomckas 06n. 2 600 10.00 13/10/2007 13/10/2007 - - #NJANA. [ #NIANA. |-

Tomckas 06n. 3 900 8.00 09/11/2007 09/11/2009 98.95 98.45 2.58 739 /- 1.79 303
Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 98.50 98.50 0.00 - 761 /- 3.37 252
Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 101.14 101.14 -0.16 8.01 /- 1.50 199
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.86 100.86 - - 0.86 757 [ - 1.08 170
Ya 4 500 10.03 04/12/2007 03/06/2008 100.45 100.45 0.00 -0.35 948 / - 0.57 370
Ypa 5 500 8.40 21/12/2007 18/12/2009 100.35 98.01 0.00 -0.82 -1.72 9.01 /- 1.85 282
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 100.14 99.90 742 | - 1.82 209
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 103.44 102.61 0.00 6.34 712 [ - 0.57

Yysaiuwms 4 750 12.33 27/03/2008 27/03/2009 - - #NJANA. [ #NIANA. |-

Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 99.50 99.50 - 8.17 / - 2.93 178
fApocnasnb 400 9.00 18/12/2007 17/12/2009 99.49 98.60 0.00 9.62 / - 1.22 254
fApocnasckas 061, 4 1,000 10.50 24/11/2007 26/05/2009 104.00 103.16 0.00 7.96 /- 1.38 196
fApocnasckas 06r1. 5 500 7.75 30/12/2007 30/12/2008 99.45 99.45 - - 8.17 / - 1.08 228
fApocnasckas 06r1. 6 2,000 7.75 23/10/2007 19/04/2011 98.60 98.60 0.00 -0.61 7.75 [ - 2.83 179
fApocnasckas 06r. 7 2,000 8.50 01/01/2008 30/03/2010 99.70 99.70 0.00 0.10 -0.50 793 /- 2.10 183
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 98.74 98.74 0.00 0.06 -0.36 503 / 9.88 1.65 372
ACMK 1,500 12.00  02/01/2008 01/10/2008 31/03/2010 98.60 98.60 0.00 14.93 5.68 / 14.25 0.82 814
BaLukupaHepro 3 1,500 830  25/12/2007 19/03/2009 09/03/2011 99.94 99.94 0.00 - - 370 / 861 1.26 254
lasnpom A4 5,000 822 13/02/2008 10/02/2010 102.66 102.66 - 0.10 -0.61 7.08 /- 2.01 94
la3npom A5 5,000 758 09/10/2007 09/10/2007 100.16 100.09 0.00 0.12 005  -29.97 /- 0.00

la3npom A6 5,000 695  07/02/2008 06/08/2009 100.37 100.37 0.00 0.35 0.47 6.84 /- 1.62 82
lasnpom A7 5,000 679  01/11/2007 29/10/2009 99.90 99.50 0.00 -0.05 2.72 707 /- 178 98
lasnpom A8 5,000 700 01/11/2007 27/10/2011 99.70 99.70 0.00 0.29 -0.25 721 /- 3.26 81
lasnpom A9 5,000 723 20/02/2008 12/02/2014 100.50 100.15 0.06 0.20 -0.27 729 / - 481 77
TuppoOrk 5,000 810  02/01/2008 29/06/2011 101.70 101.70 0.20 973 771/ - 3.00

rT-13U 3 1,500 1045 19/10/2007 18/04/2008 99.74 99.74 0.12 -0.11 11.26 / 11.26 0.45 544
rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 99.47 99.47 0.00 1.76 -0.37 1132 / - 158 510
E3CK 1,000 874  11/10/2007 08/04/2010 05/04/2012 - - - #NIANA. | #NIANA.| -

Wrepa 2,000 9.75  07/12/2007 07/12/2007 99.89 99.89 0.11 0.11 10.54 / 10.54 0.15 485
Kyi6bilwesasor 2 2,000 8.80  07/03/2008 04/03/2011 98.80 98.80 - - -0.61 943 /- 2.73 302
TNewaHepro 2 3,000 854  01/02/2008 27/01/2012 98.49 98.00 0.25 -0.74 8.06 9.24 /- 3.33 275
TNewaHepro 3 3,000 8.02  24/10/2007 18/04/2012 97.50 97.50 0.00 -0.45 -1.70 889 /- 343 240
nykoun 2 6,000 725 20/11/2007 17/11/2009 100.80 99.90 0.00 -0.50 7.19 /7.19 1.82 109
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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
Tonnueo u 3Hepeemuka

nykoun 3 8,000 710  13/12/2007 08/12/2011 100.05 100.05 0.00 0.45 0.50 721 /- 3.36 80
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 100.80 100.80 0.00 0.15 0.10 737 /- 461 85
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 99.40 99.40 0.00 0.39 -0.60 7.48 /8.03 1.70 195
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 99.11 99.11 -0.68 -1.38 453 | 8.05 3.49 161
MO3CK 6,000 805  11/03/2008 - 06/09/2011 98.58 98.58 0.00 0.29 8.66 / - 3.14 223
ork 3 3,000 6.75  14/12/2007 1411212007 09/12/2011 - - #NIANA. | #NJANA.| -

orK5 5,000 750  03/04/2008 01/10/2009 29/09/2011 98.60 98.60 0.00 -0.90 4.33 1845 173 234
orK 6 5,000 755 25/10/2007 22/04/2010 19/04/2012 97.00 97.00 0.00 0.00 -1.30 5.26 / 9.09 2.08 284
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 99.00 95.50 0.00 3.07 5.64 /957 2.16 328
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 88.53 88.53 047 253 8.00 / 21.73 0.91 1499
CanasatHed)TeOprCuTHes 3,000 10.00  13/11/2007 13/11/2007 10/11/2009 100.75 100.38 - -3.19 9.92 /3.99 1.70 373
CaxaTpanHedrel a3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 100.05 100.05 0.00 0.04 -0.75 3.73 /1211 0.56 622
Cubyp 1,500 770 08/11/2007 05/11/2009 01/11/2012 99.50 98.40 0.00 - 1.97 3.58 /8.42 176 230
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 99.70 99.70 0.00 0.27 1062 / - 0.39 489
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 98.39 97.60 0.00 -2.16 -0.76 352 / 8.86 2.08 265
K 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 98.16 97.74 0.00 - 3.35/9.15 1.42 311
K6 2,000 740 27/11/2007 26/02/2008 21/02/2012 99.09 98.66 0.00 419 0.93 /10.83 0.34 509
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 98.41 98.41 0.00 0.01 12.36 3.32 /1929 1.36 326
K 10 3,000 760  20/12/2007 - 17/06/2010 - - - -

TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 98.80 96.50 0.00 6.26 5.14 / 8.97 212 273
Yensibarepro 600 840  15/11/2007 15/05/2008 13/05/2010 99.90 97.00 0.00 - 263 /11.42 0.53 558
OHeprocTpot 1,500 950  23/11/2007 21/11/2008 20/05/2011 99.50 98.00 0.00 0.25 14.28 3.47 1 10.98 0.96 501
SlkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 98.14 98.14 0.00 - -1.16 3.39 / 10.26 1.24 424
OCKE3C 1 5,000 8.80 18/12/2007 18/12/2007 100.50 100.25 0.00 -0.08 -0.03 6.82 / - 0.18 130
®CKEIC 2 7,000 8.25 25/12/2007 22/06/2010 102.32 102.32 0.35 0.09 742 | - 2.26 119
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 99.71 99.71 - -0.19 -0.19 748 | - 1.05 163
®CKE3C 4 6,000 7.30 11/10/2007 06/10/2011 99.93 99.43 0.00 0.30 -0.52 753 [ - 3.18 113
®CKE3CH 5,000 7.20 0471212007 01/12/2009 100.10 100.10 0.00 031 0.34 7271 - 1.85 116
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 99.50 98.80 -1.50 10.73 / - 119 468
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.60 99.60 0.00 -0.10 9.55 / - 1.99 331
BenoH 1 1,500 9.10 05/12/2007 - 03/06/2009 - - #N/ANA. [ #NIANA. |-

BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 99.50 98.02 0.00 - 8.58 457 110.23 1.60 407
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.99 100.99 1.49 0.99 2.04 /11.78 0.61 589
3onoto Cenuraapa 2 300 1450 01/01/2008 01/01/2008 28/06/2011 100.00 100.00 -0.10 - 0.91 /15.29 0.20 935
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 99.68 99.68 - -0.18 934 /- 151 325
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 98.10 98.10 0.00 -0.83 -1.65 5.61 /9.82 2.04 356
MarneauT 1 1,500 8.25 20/12/2007 18/12/2008 99.90 99.90 -0.04 -0.13 8.50 / 8.50 1.05 261
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 97.70 97.30 0.00 - 9.09 /- 3.49 257
MAWP Vuesct 2 1,000 10.80 2711172007 27/11/2007 99.75 99.75 0.24 0.05 12.88 / 12.88 0.12 705
MAWP VHesct 3 2,000 1115 02/04/2008 - 01/04/2009 99.00 99.00 -1.14 12.26 / - 125 642
Makem 'pynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 99.61 99.61 -0.30 4.63 / 15.46 0.37 943
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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

Mertaasog uM. Ceposa 2,000 875  29/02/2008 27/02/2009 100.00 100.00 0.00 1.70 2.35 893 /- 1.22 296
Meven 1 2,000 550  22/11/2007 - 22/11/2007 100.00 100.00 - 551 / 551 0.11 0
Meven 2 5,000 840  19/12/2007 16/06/2010 12/06/2013 101.45 101.45 - 0.07 9.35 3.95 /793 2.23 170
HuxHe-TNerckoe 1 550 20/12/2007 18/06/2009 99.80 97.00 0.00 - -1.90 0.96 /0.96 1.69 -492
HuxHe-TNeckoe 2 400 12.00  08/01/2008 - 08/07/2008 98.50 97.00 0.00 -0.25 15.62 / 15.62 0.63 947
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 99.49 98.50 0.00 0.98 3.45 /13.88 0.83 781
HCMM3 1,000 1.00  19/11/2007 19/05/2008 - - - #NIANA. | #NJANA. |-

OMK 3,000 920  06/12/2007 12/06/2008 100.27 100.27 0.00 -0.03 893 /- 0.60 317
PycAn 3 6,000 720 21/03/2008 21/09/2008 98.89 97.50 371 942 /- 0.86 356
Cao6oaHbIit Cokon 2 600 1175 22/11/2007 - 22/11/2007 101.00 101.00 1.00 3.32 /332 0.12 -214
Ceo6oaHbIit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 99.74 99.74 0.00 - 3.90 / 12.14 0.94 611
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.00 100.00 0.00 0.12 0.88 / 8.06 0.34 244
TMK 3 3,000 760  25/03/2008 24/03/2009 99.90 99.70 0.00 0.02 7.90 /7.90 1.30 195
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 - - - #NIANA. | #NJANA. |-

Xaitnenz Fong 750 1275 02/01/2008 - 02/04/2008 99.71 99.71 -0.20 14.06 / 14.06 0.42 810
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 101.20 100.10 0.00 -0.37 0.15 2.26 / 8.66 0.62 292
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 100.00 85.00 10.76 / 10.76 0.84 487
AsToBa33 5,000 770 25/12/2007 22/06/2010 99.00 99.00 - 8.28 /8.28 2.25 202
AsTonpu6op 500 12.80  31/10/2007 29/04/2009 99.66 99.66 035 0.38 0.72 /0.72 1.46 1279
Amren 1,200 800  15/11/2007 - 15/11/2007 99.99 99.99 0.00 11.66 8.13 /8.13 0.09 254
ApHect 600 24/10/2007 23/04/2008 29/04/2009 99.60 99.00 0.00 -0.20 045 /131 0.54 -423
BaronMaLy 1 300 1350  20/12/2007 19/06/2008 101.50 101.15 -0.11 1172 [ 11.72 0.60 583
BaronMau 2 1,000 11.00 19/12/2007 15/12/2010 98.00 97.10 0.00 -0.93 333 /- 2.80 -289
BKM 1,000 9.75 05/12/2007 - 04/06/2008 98.27 98.27 -1.23 12.93 /1 12.93 0.56 698
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 99.60 99.60 0.00 -0.68 125 /1319 0.19 737
BonrabypMalu 600 11.00 10/10/2007 - 08/10/2008 - - - #N/ANA. [ #NJANA. |- -
BocTokuement 800 12.00 22/11/2007 22/11/2007 19/11/2009 100.11 99.00 0.00 - 0.90 /16.12 0.11 1011
rA3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 99.65 99.65 - 0.09 -0.34 1.00 /9.71 0.32 403
TmapoMawCepsuc 1,000 9.90 2711172007 27105/2008 24]11/2009 98.00 97.75 0.00 -2.07 2.74 412 /1391 0.54 793
I'C Cyxoro 5,000 7.85 27103/2008 24]109/2009 26/03/2017 98.00 96.55 0.00 6.43 2.08 /9.62 1.70 348
[Tloporobyx 900 12/12/2007 11/06/2008 - #N/ANA. [ #NIANA. |-

EMK 1,000 9.35 03/04/2008 02/10/2008 - - - #N/ANA. [ #NIANA. |-

xMaww 2 1,000 13.35 18/12/2007 17/06/2008 101.50 99.50 - 12.89 / 12.89 0.59 693
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 103.10 102.00 0.00 1.30 -1.34 790 /- 2.46 161
Nckntumuement 2 500 12.50 07/11/2007 - 05/11/2008 100.11 100.11 -0.14 0.11 0.82 /1 0.82 1.04 569
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 99.60 99.60 - 0.45 -0.30 2.97 19.09 0.85 325
Kuposckuit 3-4 1,500 9.20 26/03/2008 24]09/2008 24]03/2010 100.30 98.00 0.00 -0.75 4.12 /10.40 0.86 450
KMo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 99.00 97.20 0.00 -0.90 4.18 459 /11.80 0.83 585
KpuorenMauw 1 500 9.75 08/01/2008 - 08/07/2008 - - - #N/ANA. [ #NIANA. |-

KpuorenMauw 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 98.39 98.39 0.00 1.69 -1.21 448 [ 14.12 0.58 811
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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
MpombiwneHHocmsb

noMo 3 1,000 1250 14/03/2008 09/10/2008 05/09/2009 99.99 98.52 0.00 6.77 | 12.74 0.86 301
Mapuitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 98.50 98.50 12.85 / 12.85 0.99 675
Mapuitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 100.00 100.00 0.00 272 11229 0.60 639
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 99.00 99.00 3.83 /14.99 0.56 893
Mur 1 1,000 785  05/12/2007 - 03/06/2009 100.50 100.50 7.65 / 7.65 1.43 167
Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 99.90 99.90 - 1.00 / 9.32 0.39 364
Mortosun. 3aogb 1,500 940  24/01/2008 22/01/2009 99.48 99.48 0.23 -0.42 10.06 / 10.06 111 407
MotopoCTpouTens 800 10.00  20/03/2008 - 19/03/2009 100.00 99.00 0.00 - -0.19 10.64 / 10.64 1.25 459
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 99.00 99.00 0.30 -0.35 6.09 / 11.09 0.99 510
HukocXvm 2 1,500 1125 15/11/2007 - 20/08/2009 97.79 97.79 178 -0.94 13.20 / 13.20 1.48 689
Huron 1 1,000 1.00  18/12/2007 18/12/2007 16/12/2008 - - - #NIANA. | #NJANA.| -

Huron 2 2,200 1175  18/12/2007 - 15/12/2009 98.07 98.07 0.00 0.07 1318 /- 1.70 679
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 102.00 102.00 0.00 - 2.98 /870 1.29 273
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 99.50 98.25 0.00 -0.61 -0.63 3.90 / 12.24 0.60 633
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 99.30 98.80 0.00 0.05 -0.55 1.32 /16.98 0.15 1091
OM3 4 900 28/02/2008 - 26/02/2009 80.00 80.00 4.00 17.46 | 17.46 1.18 1099
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 104.10 104.10 - - 3.33 /657 1.67 55
MexaTskMpomMApmaTypa 500 1060  14/11/2007 14/11/2007 11/11/2009 99.90 99.45 0.00 0.26 0.66 / 14.20 0.09 832
MeHonnake 1,500 1125 20/12/2007 19/06/2008 17/12/2009 98.20 97.75 0.00 -0.37 -1.12 4.73 1 14.85 0.58 879
nv3 1,200 960  23/10/2007 21/07/2009 99.20 99.20 0.00 -0.20 - 4.89 | 4.89 158 -106
MpomTpakTop 1 1,500 03/01/2008 - 03/07/2008 99.00 99.00 0.10 -1.04 1.38 / 1.38 0.72 -422
MpomTpakTop 2 3,000 10.75  23/10/2007 20/10/2009 18/10/2011 99.99 99.99 0.00 0.14 -1.08 581 / 11.04 161 481
PoctBepron 800 930  27/11/2007 27/11/2007 26/05/2009 100.10 99.80 -0.04 0.80 /9.75 0.12 409
PbibuHckkabenb 1,000 10.75 0471212007 04/03/2008 28/02/2012 99.40 99.00 0.00 5.37 1.20 / 13.42 0.35 755
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 101.00 99.00 1191 /11.91 0.42 608
CanasarCrekno 2 1,200 9.28 31/10/2007 28/10/2009 100.00 99.51 0.00 - 2.58 0.39 /0.39 1.96 780
CantoT JHeprus 3,000 9.80 25/12/2007 25/12/2007 99.10 99.10 -0.40 -0.90 14,58 | 14.58 0.18 865
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 110.89 99.40 0.00 5.63 5.34 -2.27 [ -2.27 0.52 -779
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 - - #N/ANA. [ #NJANA.] -

CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 98.70 96.50 0.00 -0.40 -0.82 2.01/11.28 1.00 526
Cesepcranb AsTo 1,500 8.00 24/01/2008 21/01/2010 100.00 100.00 -3.00 8.15 /815 1.95 199
Ceskabenb 1 500 1250  #N/ANAp - 06/10/2007 - - - HNIANA. | #NJANA. |-

CeBkabenb 2 1,000 10.50 - 0471212007 28/11/2008 99.50 99.06 0.00 0.72 - -

CeBkabenb 3 1,500 11.25 01/01/2008 27/03/2012 100.65 100.65 0.00 0.95 0.85 1153 /- 3.20 494
Cubupckmit LiemeRT 800 13/12/2007 - 12/06/2008 100.10 100.10 - 0.30 -0.15 / -0.15 0.68 572
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 99.50 98.40 0.00 1.97 3.58 / 8.42 176 230
CHX3 1,000 12.00 01/04/2008 29/09/2009 97.15 97.15 0.00 - -2.68 14.16 / 14.16 1.59 7
COK-AsToKOMN. 1,100 12.00 25/10/2007 - 24]04/2008 99.33 99.33 0.00 0.59 -0.42 13.73 1 13.73 0.45 77
TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 97.15 97.05 0.00 0.00 3.86 /12.15 0.81 618
B3 1,000 9.25 2171212007 20/06/2008 18/06/2010 99.35 98.80 0.20 2.84 110.90 0.61 506
TeHsop 500 12.20 20/11/2007 20/05/2008 17/11/2009 99.90 99.90 3.73 1 12.70 0.52 679
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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
MpombiwneHHocmsb

TepHa 1 500 100  18/12/2007 18/12/2007 16/12/2008 100.50 94.50 - 11.12 2.32 11521 1.19 925
TepHa 2 1,500 1260  09/11/2007 09/11/2007 04/11/2011 99.10 98.70 0.00 0.41 9.89 053 /27.81 0.07 2022
TexHoHukomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 98.79 98.51 0.00 -0.55 3.63 /12.75 0.51 685
TexHoHuKomb 2 3,000 970  13/03/2008 10/09/2009 07/03/2012 96.70 95.20 0.15 5.64 / 12.48 1.60 621
TpancMauw 1 1,500 1.00  01/12/2007 - 01/12/2007 - - #NIANA. | #NJANA. |-

TpancMauw 2 4,000 8.60  14/02/2008 1210212009 10/02/2011 97.70 97.70 0.00 - 4.41 11073 1.16 471
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 99.28 99.28 0.00 0.20 -0.32 3.46 / 10.84 0.61 500
YHUKYM 1,000 1250 18/12/2007 18/12/2007 15/12/2009 98.80 98.30 0.00 0.05 -0.23 1.80 /2121 0.16 1480
YpansaroH3asop 1 2,000 940  01/04/2008 - 30/09/2008 98.72 98.72 0.00 0.06 -1.68 1110 / 11.10 0.86 516
YpansaroH3asog 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 99.99 99.99 1.67 /1037 0.44 322
YpanXumMnact 500 1050  26/10/2007 - 21/01/2011 - #NIANA. | #NJANA.

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 - - - #NIANA. | #NJANA.| -

OMATIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 98.90 97.50 0.00 1.20 -1.35 10.86 / 10.86 2.84 436
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 99.00 99.00 0.00 3.02 2.09 /1357 0.53 761
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 101.00 101.00 0.00 1.00 14.95 [ - 2.27 865
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.00 99.00 -0.07 1.98 / 17.60 0.17 1148
Axpren 200 12.00  18/01/2008 18/07/2008 17/07/2009 98.00 98.00 - 6.73 / 1530 0.65 918
BonraTenexom 2 3,000 820  04/12/2007 02/12/2008 30/11/2010 100.08 100.08 4.62 3.09 /8.28 1.01 241
BonraTenexom 3 2,300 850  04/12/2007 - 30/11/2010 101.50 101.15 -0.09 -1.18 8.17 /- 255 180
BonraTenexom 4 3,000 799 11/12/2007 08/09/2009 03/09/2013 99.75 99.75 - 2.81 /838 1.65 230
Danscesiab 2 2,000 885  05/12/2007 02/06/2010 30/05/2012 101.00 101.00 - 7.81 512 / 859 217 234
Danscesiab 3 1,500 860  05/12/2007 03/06/2009 101.00 100.25 0.00 0.11 5.35 8.34 /- 1.42 217
VctnaitH 2 3,000 10.50 22/11/2007 - 22/05/2008 99.90 99.50 -0.29 11.27 [ 11.27 0.54 543
KO Asna ®uHaHC 1,000 13.00 24/10/2007 23/04/2008 21/04/2010 99.10 99.10 0.00 9.99 8.80 /15.31 0.44 926
Wtepa 2,000 9.75 07/12/2007 07/12/2007 99.89 99.89 0.11 0.11 10.54 / 10.54 0.15 485
MITC 4 1,500 7.10 24/10/2007 22/04/2009 100.00 99.50 7.40 | 7.40 134 146
MITC5 1,500 7.10 27/11/2007 25/05/2010 100.00 99.00 0.00 -0.51 744 | 7.44 2.22 152
MerachoH 3 3,000 9.25 16/10/2007 15/04/2008 - - - #NJANA. [ #NJANA. |-

MMK TpaHcduHaHe 650 11.50 10/01/2008 10/07/2008 99.98 99.98 0.00 - 11.80 / 11.80 0.65 589
PXA 2 4,000 7.75 05/12/2007 05/12/2007 100.05 100.05 -0.05 -0.05 7.46 | - 0.15 192
PXA 3 4,000 8.33 05/12/2007 02/12/2009 102.17 102.17 -0.52 214 735/ - 1.83 123
PXA 5 10,000 6.67 24/01/2008 22/01/2009 99.50 99.40 0.25 -0.25 7.24 | - 1.16 136
PXA 6 10,000 7.35 14/11/2007 10/11/2010 100.35 100.35 0.00 0.10 0.05 735 /- 2.55 105
PXn 7 5,000 7.55 14/11/2007 07/11/2012 101.40 101.40 0.30 -0.10 7.34 | - 391 88
CeBepo-3anagHblit Tenekom 2 1,500 7.50 #N/AN Ap - 03/10/2007 - - - - #N/AN.A. [ #NIANA. |-

Cesepo-3anaaHblit Tenekom 3 3,000 9.25 29/11/2007 28/02/2008 24/02/2011 100.30 100.30 0.00 447 0.99 /871 0.35 306
Cesepo-3anaaHblit Tenekom 4 2,000 8.10 13/12/2007 08/12/2011 100.10 99.41 0.00 - 6.27 842 | - 3.29 207
CubupbTenekom 5 3,000 9.20 26/10/2007 - 25/04/2008 100.50 100.50 0.00 2.99 8.40 / - 0.48 270
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 99.75 99.25 0.01 7.27 2.79 | 8,58 0.86 276
CubupbTenekom 7 2,000 8.65 21/11/2007 20/05/2009 101.89 100.00 6.59 8.16 / - 1.39 216
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TenekoMMmyHukayuu, medua, mpaHcnopm

Cmaprc 3 1,000 1410 01/04/2008 30/09/2008 29/09/2009 99.10 99.10 -0.30 -0.30 7.89 / 15.69 0.82 948
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 96.80 96.10 -1.79 -3.19 14.10 / 14.10 1.10 789
YPCW 4 3,000 999  01/11/2007 01/11/2007 100.19 100.19 0.14 -0.22 6.88 /- 0.06 136
YPCU'5 2,000 919  18/10/2007 - 17/04/2008 100.80 100.50 8.04 /- 0.47 236
YPCW 6 2,000 820  22/11/2007 20/11/2008 17/11/2011 100.25 99.50 0.00 0.13 4.49 2.35 / 8.48 0.98 262
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 100.25 100.25 10.12 2.80 /837 127 243
Yetb-Tlyra 600 990  15/11/2007 11/02/2010 100.99 94.16 0.00 1155 / - 191 522
LlewTp. Tenerpach 3 700 9.75  02/01/2008 01/04/2009 - - - #NIANA. | #NJANA. |-

Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 109.50 109.50 0.50 -0.50 8.36 / 8.36 1.56 231
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.00 100.00 0.00 0.25 6.33 1.94 / 8.24 0.82 245
JifproHuoH 1,500 1350  13/11/2007 10/11/2009 99.79 99.79 059 0.23 12.14 [ 12.14 1.64 605
lOxTeriekom 3 3,500 10.90  09/04/2008 10/10/2009 - - #NIANA. | #NJANA. |-

IOxTerekom 4 5,000 10.00  12/12/2007 09/12/2009 99.95 99.95 - 1041 / - 1.78 429
10T3iip 2 1,000 995  11/12/2007 - 10/03/2009 97.86 97.86 0.00 0.66 1212 [ 12.12 1.19 600
10T3iip 3 2,000 10.40  18/12/2007 16/12/2008 14/12/2010 97.40 96.50 0.00 -1.00 5.19 / 13.66 0.99 753
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/12/2007 30/06/2008 100.80 100.80 12.77 7.04 /7.04 0.67 134
AsrobaH WHescT 250 13.00  25/12/2007 23/09/2008 100.00 90.00 - -5.00 -5.00 20.18 / 20.18 0.80 1361
AVXK KO 1,000 900  26/02/2008 23/08/2011 99.86 99.86 0.00 6.69 9.24 | - 3.04 287
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 107.60 106.85 0.00 4.90 767 /- 1.94 152
AVXKK 3 2,250 940  15/10/2007 15/10/2010 - - - #NIANA. | #NJANA. |-

AVXKK 4 900 870  01/11/2007 01/02/2012 104.45 103.61 0.00 -0.02 8.99 781 /- 3.35 138
AVXKK 5 2,200 735  15/10/2007 15/10/2012 - #NIANA. | #NJANA. |-

AVXK 6 2,500 7.40 15/10/2007 15/07/2014 - #NJANA. [ #NJANA. |-

AVXKK 7 4,000 7.68 15/10/2007 15/07/2016 - - - - - #NJANA. [ #NJANA. |-

AVXK 8 5,000 7.63 15/12/2007 15/06/2018 99.90 99.90 0.00 0.10 7.86 / - 6.83 125
AVXK 9 5,000 7.49 15/11/2007 15/02/2017 99.02 99.02 0.00 0.02 -0.38 7.86 / - 6.23 129
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 97.80 97.80 0.00 -1.08 10.08 / 10.08 1.12 410
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 98.85 98.85 9.88 5.03 / 14.32 0.45 833
Anbha baHk 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 - - #NJANA. [ #NJANA.| -

Bank CankT-TMeTepbypr 1,000 9.00 18/12/2007 19/06/2008 22/06/2009 100.00 100.00 3.80 /9.30 0.62 357
Bre 500 15/11/2007 12/02/2009 99.00 99.00 - -1.00 0.75 / 0.75 1.34 -502
BEPP 575 10.00 06/01/2008 11/10/2009 112.40 112.20 0.00 - 3.67 1 3.67 1.79

Boapoxaenue 3,000 8.95 05/03/2008 - 03/03/2010 101.97 96.01 0.00 -1.50 9.65 / - 2.03 339
BTb 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 99.50 99.50 0.00 -0.51 -0.50 2.34 1758 0.42 195
BTB 5 15,000 5.90 25/10/2007 25/04/2008 17/10/2013 - - - - #NJANA. [ #NIANA.| -

BTE 6 15,000 5.75 17/10/2007 16/07/2008 06/07/2016 99.88 99.88 0.00 0.53 / 6.04 0.71 36
a3baHk 750 10.50 20/11/2007 21/11/2007 25/11/2008 100.00 99.40 0.00 1.35 / 13.29 0.10 723
l"asnpombaHk 1 5,000 7.10 31/01/2008 - 27/01/2011 98.07 96.70 - 021 1.07 8.17 / - 2.74 182
l"asnpombaHk 2 5,000 6.54 28/11/2007 28/11/2007 20/11/2013 99.86 99.82 0.00 -0.06 6.68 / 7.81 0.13 224
I'no6akc 2,000 11.00 13/03/2008 13/03/2008 15/03/2010 98.20 98.20 0.00 0.20 10.95 / 16.04 0.37 993
9 okT6ps 2007 . Crp.21/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA
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Denbta Kpeaut 1,500 709 04/12/2007 - 01/12/2009 - #NIANA. | #NJANA. |-

EspoKommepy 1 1,000 1150  21/12/2007 21/12/2007 18/12/2009 - - #NIANA. | #NIANA.| -

EspoKommepy 2 3,000 949 13/12/2007 12/06/2008 10/06/2010 97.16 96.99 0.00 172 3.68 / 14.61 0.57 858
EspoKommepy 3 3,000 949  13/12/2007 12/06/2008 10/06/2010 97.16 96.99 0.00 172 3.68 / 14.61 0.57 858
KunCoulinotexa 1 600 1150  25/10/2007 - 22/10/2009 99.51 99.51 0.00 151 5.06 0.49 /0.49 1.92 1736
unCouVinotexa 2 1,500 11.00  18/10/2007 17/04/2008 15/04/2010 98.00 98.00 0.00 0.00 3.22 1 1567 0.43 961
Kunduraxc 500 9.25  21/12/2007 19/12/2008 - - - #NIANA. | #NJANA. |-

3eHuT 2 2,000 839  16/02/2008 - 16/02/2009 98.00 98.00 0.00 -1.20 1023 / - 1.18 421
3eHuT 3 3,000 845  14/11/2007 14/11/2007 09/11/2011 99.95 99.95 0.00 0.11 0.22 /9.01 0.09 339
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 99.25 99.25 0.00 1.94 /997 0.44 424
WusecTToprbark 2 350 1025 16/10/2007 14/10/2008 - #NIANA. | #NJANA. |-

Keap 1 450 1150  #N/ANAp - 05/10/2007 - - - #NIANA. | #NJANA. |-

Keap 2 1,000 1115 18/12/2007 18/03/2008 15/09/2009 99.05 99.05 0.00 -0.38 14.35 3.14 / 14.07 0.38 814
Kut duHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 99.50 99.25 0.00 0.03 4.27 1 10.98 0.83 508
KMB 2 3,400 7.75  05/12/2007 03/12/2008 30/11/2011 99.70 99.70 2.32 1817 1.02 231
Kpeawt Espona 3 3,500 794  06/02/2008 06/08/2008 03/02/2010 - - - #NIANA. | #NJANA.| -

TNokoBark 2 500 10.65 - 22/04/2008 100.00 100.00 - - - - - -

Macrep6atk 2 1,000 1150 23/11/2007 - 23/05/2008 98.09 98.09 0.00 -0.80 -2.13 15.30 / 15.30 0.52 922
Macrep6ark 3 1,200 1175 05/12/2007 05/12/2007 30/11/2011 99.65 99.65 0.00 155 -0.35 11.95 / 14.29 0.14 841
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 - - - #NIANA. | #NJANA.| -

Megsenb 750 12.80  05/12/2007 03/09/2008 01/09/2010 100.00 99.22 0.21 4.38 113.92 0.76 786
MVA 1 2,200 10.00 - 21/11/2007 20/09/2012 - - - #NIANA. | #NJANA. |-

MVIA 2 1,000 860  07/11/2007 - 09/08/2008 100.15 99.00 0.00 -0.43 9.45 /945 0.74

MWA 3 1,500 9.40 29/11/2007 26/02/2009 23/02/2012 99.50 97.00 0.00 9.26 /11.22 1.18 516
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 100.00 100.00 0.58 0.10 1.01 /10.48 0.14 479
MJIK ®unanc 550 12.90 25/10/2007 - 23/07/2009 99.96 95.00 0.00 15.33 / 15.33 1.40 891
MMB 2 3,000 6.50 13/02/2008 13/02/2008 11/02/2009 99.00 99.00 - 2.47 1 9.66 0.32 398
MOWA 1 1,500 9.00 2171212007 - 2171212010 98.25 98.25 3.28 10.04 / 10.04 2.00 366
MOWA 2 3,000 7.99 07/03/2008 19/12/2007 07/09/2011 99.99 99.99 6.21 8.15 / 8.25 2.65 180
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 96.95 96.95 0.00 5.72 11.95 / - 1.10 539
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 99.50 99.50 -0.49 5.69 4.15 / 9.58 128 357
Moc. 3anor. Bank 800 11.65 16/11/2007 16/11/2007 17/11/2009 100.00 100.00 0.20 11.97 /11.71 1.65 609
MocKommepubatk 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 - #N/ANA. [ #NJANA.| -

MocKommepubatk 2 3,000 8.40 19/02/2008 19/08/2008 15/02/2011 - - #N/ANA. [ #NJANA.| -

MocKommepubatk 3 5,000 8.70 19/12/2007 17/06/2009 12/06/2013 95.00 93.50 0.00 -4.75 -3.06 397 112.95 1.39 672
Homoc 6 800 10.03 #N/AN Ap - 16/08/2007 - #N/ANA. [ #NIANA. |-

Homoc 7 3,000 8.25 18/12/2007 18/12/2007 16/06/2009 99.77 99.77 0.02 0.05 1.08 /9.59 0.18 394
HOK 1,000 9.80 07/11/2007 09/05/2008 12/05/2009 99.10 99.10 0.00 4.32 /11.90 0.51 614
OMXK 1,000 9.24 26/02/2008 21/02/2012 - #N/ANA. [ #NIANA. |-

Oprpac6aHk 500 10.00 10/02/2008 10/02/2009 - - - #N/ANA. [ #NJANA. |-

MeTpokommeply 2 3,000 8.50 27102/2008 31/08/2009 98.80 97.65 0.00 -0.76 123 9.76 / - 1.62 361
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Mpobuatec 5 1,000 969  31/10/2007 01/08/2008 29/04/2009 100.05 100.05 8.88 / 8.91 0.71 315
Mpocesiabbank 4 600 820  01/11/2007 - 01/11/2007 - - #NIANA. | #NJANA. |-

Mpocasiabbank 5 4,500 799 22/11/2007 21/05/2009 17/05/2012 99.90 99.90 0.18 5.12 2.97 /821 1.39 222
nenr 1,100 1110 22/10/2007 - 19/10/2009 100.00 100.00 0.00 0.20 /0.20 1.92 542
M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 100.49 100.49 - - 2.77 1 11.68 0.42 587
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 98.00 98.00 0.00 -2.00 5.03 / 13.25 0.77 723
PeHHIc 750 1040 01/04/2008 01/04/2008 30/03/2010 99.80 97.00 0.00 -0.67 2.76 | 14.44 0.43 847
Poc6ak 3,000 789 15/02/2008 15/02/2009 101.00 98.65 - 8.03 /8.03 121 212
PCXB 1 3,000 720 05/12/2007 04/06/2008 99.70 99.70 0.00 0.13 - 7.89 /7.89 0.60 218
PCXEB 2 7,000 785  21/11/2007 - 16/02/2011 99.30 99.30 0.10 4.30 8.34 /- 2.73 198
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 98.15 98.15 0.00 0.00 2.38 2.23 /838 2.02 219
PTK-NuauHr 4 2,250 880  08/04/2008 08/04/2008 - - - #NIANA. | #NJANA. |-

PTK-Nuaukr 5 2,250 835  14/02/2008 12/08/2010 98.00 96.70 9.65 / 9.65 2.34 394
Pycckuit Ctangapt 3 2,000 8.40 #N/AN Ap - 22/08/2007 - - - - - #N/ANA. [ #NJANA. |-

Pyccxuii CTanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 100.00 96.00 0.00 2.37 354 /1110 0.83 519
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 95.75 92.56 0.00 -0.40 -0.04 546 / 13.43 1.15 726
Pycckuit Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 97.55 97.43 0.00 1.69 / 14.82 0.40 884
Pycckui CTanaapt 8 5,000 825  19/10/2007 17/10/2008 13/04/2012 96.00 95.00 0.00 3.95 3.07 /1351 0.85 744
Pyc®ataHcbank 1 1,500 765  04/12/2007 02/12/2008 - #NIANA. | #NJANA. |-

Pyc®ataHcbaHk 2 1,500 750  04/12/2007 02/12/2008 - - - - #NIANA. | #NJANA. |-

Pyc®ataHcbaHk 4 4,000 7.74  15/02/2008 12/02/2010 97.25 97.25 0.00 -1.84 -1.97 9.26 /- 1.98 304
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 98.50 97.45 - -0.03 2.22 11.89 / 11.89 1.23 577
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 100.50 100.50 0.00 2.76 0.07 9.46 / 9.06 1.97 349
Cas3bbaHk 2,000 8.90 25/10/2007 23/04/2009 21/04/2011 96.50 96.50 0.00 -2.50 5.27 /1 11.91 1.28 577
CesepHas Kasna 1,000 10.75 03/01/2008 02/10/2008 29/09/2011 - #NJANA. [ #NJANA.| -

CnaslHeBcTbaHk 2 900 9.00 29/10/2007 - 27/10/2008 - - - - #NJANA. [ #NIANA. |-

CobuHBaHk 2,000 12.00 14/11/2007 14/11/2007 13/05/2009 99.98 99.98 -0.02 0.58 0.76 / 12.28 0.09 650
ConupapHocTb 1 1,000 10.75 04/12/2007 04/12/2007 01/12/2009 99.50 99.50 0.00 -0.02 -0.34 1.01 / 14.78 0.13 886
ConupapHocTb 2 950 10.70 21/10/2007 22/04/2008 20/04/2010 99.00 99.00 3.88 /13.26 0.46 735
Coto3 1 1,000 9.25 25/10/2007 21/11/2007 24/04/2008 100.77 98.50 -0.52 10.32 / 13.03 0.49 719
Coto3 2 2,000 8.37 04/04/2008 05/10/2009 100.15 99.80 -0.03 8.56 / - 173 243
CnpyT bark 1 500 9.25 15/11/2007 - 15/11/2007 100.00 100.00 9.51 /951 0.09

CnpyT bark 2 1,000 10.74 06/12/2007 05/06/2008 31/05/2012 97.50 97.50 0.00 2.17 1 15.62 0.55 954
CTUH 300 15.50 01/04/2008 01/04/2008 100.95 100.95 0.00 13.82 / 13.82 0.42 787
CypocTtpouTenbHblit bank 1 1,500 03/01/2008 - 02/07/2009 99.10 99.10 - -0.90 0.52 / 0.52 172 -536
CypocTtpouTenbHblit bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 97.00 97.00 0.00 3.72 11473 0.57 869
TathHK 500 11.00 06/02/2008 - 06/02/2008 100.00 99.99 0.00 11.21 /1121 0.30 546
Tat®oHp 3 1,500 10.00 20/11/2007 20/11/2007 19/05/2009 99.99 99.99 0.34 -0.01 0.73 1 10.49 0.10 472
TK ®uHanc 1,000 10.50 20/03/2008 - 18/09/2008 - - #NJANA. [ #NIANA. |- -
TpawxcKanutan 800 9.20 27/11/2007 29/05/2008 01/06/2009 95.00 95.00 7.11 /1883 0.52 1260
TpaHcPuHaHC 3,000 10.50 25/12/2007 25/09/2009 100.40 98.00 0.00 1141 /- 1.62 540
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TypaHanem 3,000 7.75  08/04/2008 06/10/2009 - - - #NIANA. | #NJANA. |-
YBPP 2 1,000 1025 03/01/2008 02/07/2009 99.50 98.00 - 0.15 1152 / 11.52 1.45
YpanfluaunrLiexp 1,000 1150 24/10/2007 28/10/2009 99.80 99.80 0.00 0.45 10.39 / 10.39 1.64
YPCA1 1,500 765  25/10/2007 24/04/2008 98.27 98.27 0.00 11.43 [ 11.43 0.47
YPCA 2 1,500 760 14/12/2007 12/12/2008 - - - #NIANA. | #NJANA. |-
YPCA 3 3,000 960  06/12/2007 04/06/2009 99.42 99.42 081 5.84 1022 / - 1.38
YPCA5 3,000 10.05  23/10/2007 18/10/2011 99.70 99.70 0.00 0.12 -2.25 10.40 / - 2.95
XKo 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 94.75 92.30 - -0.67 231 8.96 / 14.39 1.29
XKo 3 3,000 945  20/12/2007 18/09/2008 16/09/2010 96.60 96.60 0.00 4.48 | 14.01 0.80
XKo 4 3,000 995  17/10/2007 15/10/2008 12/10/2011 97.00 96.60 0.00 -1.69 357 / 14.04 0.84
XMITK OtkpbiTve 200 11.00  13/11/2007 - 11/11/2008 99.50 99.10 0.00 1220 / - 0.92
LienpWHsectBank 2 1,500 10.00  10/11/2007 10/11/2007 11/11/2009 100.02 99.93 0.00 0.07 -0.03 043 /1034 0.08
JKenoBank 1,000 10.75  25/12/2007 25/12/2007 29/12/2009 99.70 99.05 0.00 1.32 / 1451 0.19
Onemre 200 20/11/2007 08/02/2008 - - - #NIANA. | #NJANA. |-
IOHacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 99.80 99.80 0.73 3.16 /3.16 127
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 93.95 93.00 0.00 - 1.84 / 1.84 3.64
ArpoxonauHr 1,000 1275 19/10/2007 - 24/07/2009 98.50 98.50 -0.80 -1.00 14.42 | 14.42 1.38
AnapywkuH 2 1,000 1230 28/11/2007 25/11/2009 23/11/2011 99.10 98.70 0.00 -0.10 7.23 /1330 1.64
Antan 150 01/01/2008 30/06/2009 99.70 99.70 - 017 /017 172
BanTuka 1,000 875  20/11/2007 20/11/2007 100.35 100.35 0.22 - 6.91 5.64 | 5.64 0.11
BanTumop 3 800 1125 15/11/2007 - 15/05/2008 99.80 99.80 0.00 0.04 -0.10 11.90 / 11.90 0.51
BopoauHo 2,500 1050 19/12/2007 18/06/2008 16/12/2009 99.50 99.50 0.00 0.00 -0.09 3.68 / 1153 0.60
BB[ 2 3,000 9.00 19/12/2007 - 15/12/2010 101.34 101.34 0.00 -0.66 2.00 8.69 / - 255
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 99.25 99.25 0.00 -0.10 -0.25 151 /16.81 0.17
Bonwwe6Hblit kpait 500 11.50 04/12/2007 - 02/12/2008 - - - #NJANA. [ #NIANA. |-
BocTok-Cepauc 1,500 10.99 13/03/2008 13/03/2008 10/09/2009 99.95 98.00 0.00 -1.01 3.07 /13.94 0.38
[biMoB 800 10.99 02/11/2007 02/05/2008 30/10/2009 99.20 99.20 0.00 -0.70 3.52 /12.86 0.48
3epHoBas koM. Hactiowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 102.00 102.00 2.20 3.14 1 9.65 0.61
WHTypuct 1,000 9.00 24/10/2007 - 21/04/2010 99.99 99.99 - 9.21 /- 2.04
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 99.20 98.10 0.00 -0.85 1.80 / 19.35 0.18
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 99.70 95.00 0.00 5.37 /1 5.37 1.30
KpacHbiin boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 100.02 100.02 0.00 1.67 / 11.15 0.32
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 97.10 96.52 0.00 -0.19 -2.09 450 /1837 0.53
MenbH. komB. B COKIMbH. 1,000 28/02/2008 - 26/02/2009 - - #N/ANA. | #NIANA. |-
Mutnena ®ya 1,000 12.50 20/11/2007 19/02/2008 16/02/2010 99.97 99.97 15.07 2.00 / 13.15 0.32
MKX 2 1,000 12.90 26/02/2008 26/02/2008 25/08/2009 99.60 99.60 -0.20 2.93 /1 11.60 0.34
MsicHas kopn. EBpocepauc 1,500 13.25 18/12/2007 18/12/2007 99.90 99.90 0.10 -0.07 14.46 | 14.46 0.17
Hosble YepemyLukm 2 300 11.30 23/10/2007 22/04/2008 98.20 98.20 0.00 -1.80 15.68 / 15.68 0.45
HyTpulHBecTXonanHr 1,200 9.50 11/12/2007 09/06/2009 100.00 98.32 4.50 / 4.50 152
Owmena 50 1800  #N/ANAp 03/10/2007 - HNIANA. | #NJANA. |-
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OCT 2 1,000 08/11/2007 08/05/2008 100.90 98.00 -0.05 0.95 /0.95 059

Orev. lekapcea 2 1,300 500  19/02/2008 - 17/02/2009 - #NIANA. | #NJANA. |-

0X3 900 21/11/2007 21/05/2008 18/11/2009 - - - #NIANA. | #NJANA.| -

OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 97.50 97.10 0.20 0.30 1191 /- 0.83 441
MapHac 2 1,000 10.80  22/11/2007 19/11/2009 17/11/2011 97.00 94.05 0.00 -0.28 12.04 742 113.93 167 753
PyceKkuii TexcTurb 2 1,000 1275 06/03/2008 05/03/2009 99.00 97.55 - -0.71 -0.32 14.62 | 14.62 1.16 885
Pyccxkuit Texkctunb 3 1,200 1200 23/10/2007 - 20/10/2009 100.00 100.00 0.00 0.06 0.10 0.23 /0.23 1.92 628
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 98.90 94.00 0.00 -2.55 3.84 /17.24 0.84 1094
CaH WTep6pio 2 4,000 800  14/02/2008 13/08/2009 99.50 99.00 0.00 2.65 8.62 /- 1.60 253
Cureprus 1,000 1070 24/10/2007 22/04/2009 99.72 99.72 - 0.32 -0.23 0.47 1047 1.45 1197
Cnaprak T[L 500 13.00  23/01/2008 23/01/2008 100.00 98.50 0.00 -0.75 16.13 / 16.13 0.26 1008
Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 100.00 99.60 0.00 10.40 / 10.40 121 437
Xne63asog Ne28 2 75 12.00  11/12/2007 - 09/12/2008 - - #NIANA. | #NJANA. |-

Yepku3oBo 2,000 885  04/12/2007 02/06/2009 31/05/2011 99.95 99.95 0.00 0.16 4.23 19.07 1.40 303
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 100.00 100.00 - 2.60 /1168 0.38 588
J0KO 2 1,500 1050  25/01/2008 25/01/2008 22/01/2010 99.15 99.15 0.67 14.03 1.77 1 13.83 0.26 796
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 99.99 97.00 0.00 554 /1091 1.62 472
Topeoens

Astommp 1 1,000 1.00  04/03/2008 - 01/09/2009 - - #NIANA. | #NJANA. |-

AsTommp 2 2,000 10.75  26/12/2007 2411212008 23/06/2010 97.70 96.75 0.00 - -1.80 6.24 | 13.71 1.00 756
ANnn 1,500 1099 22/02/2008 - 21/08/2009 99.50 96.90 0.00 1.20 -0.45 12.44 | 12.44 154 618
Anbkop 1,500 1075 11/12/2007 11/12/2007 08/12/2009 98.75 98.75 0.00 0.20 -0.60 1.46 / 18.92 0.15 1271
Anexa 36.6 3,000 989  01/01/2008 01/07/2008 30/06/2009 99.90 99.90 0.00 3.20 7.29 10.18 / 12.38 0.63 645
ApbGar Mpectink 1,500 10.50 21/12/2007 - 20/06/2008 98.00 98.00 - 1.00 -1.01 13.99 / 13.99 0.59 797
Atnant M 1,000 12.25 15/11/2007 15/11/2007 13/11/2008 100.60 100.60 0.00 - 1.09 11.02 / 6.17 0.92 504
baHaHa-Mama 1,000 11.25 26/10/2007 - 23/10/2009 99.90 99.90 0.00 -0.02 0.10 0.31 /031 1.93 772
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 99.20 98.30 0.00 -0.95 -1.09 3.27 1 13.82 0.52 785
BenasKomnnekt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 95.52 95.52 0.00 5.95 /22.93 0.42 1626
Benbiit Pperat 1,000 14.50 13/12/2007 - 17/12/2009 99.15 99.15 0.00 0.02 15.81 / - 1.64 926
Bpasepc 500 12.50 20/12/2007 21/12/2007 25/12/2009 100.00 99.00 0.00 2.85 /15.90 0.18 991
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 99.00 99.00 - 11.53 / 11.53 111 547
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 96.85 96.85 0.00 0.64 - 12.84 | - 1.87 644
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 98.54 98.54 0.00 -1.96 2.87 113.10 0.59 715
[hxeir-Ocp-Cun 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 96.25 96.25 0.00 -0.75 12.89 3.55 / 13.65 0.86 756
[hxeir-Ocp-Cun 2 1,200 5.00 04/12/2007 - 04/12/2007 - #NJANA. [ #NJANA. |-

[Ilvkas Opxupes 1,000 10.70 11/10/2007 10/07/2008 09/04/2009 - - - - #N/ANA. [ #NJANA.| -

Iuken 3,000 9.25 20/03/2008 - 17/03/2011 94.90 94.90 0.00 -0.80 11.38 / - 2.69 487
Dukene TperauHr 1,800 11.00 20/01/2008 20/01/2008 20/07/2009 99.95 99.00 0.00 - 2.08 /13.20 0.25 741
[omodpnHaHe 1,000 12.50 14/02/2008 - 14/02/2008 100.00 98.50 0.00 -0.06 0.25 15.17 / 15.17 0.31 917
Espocetb 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 98.87 98.87 0.27 2.18 1.67 / 18,50 0.13

EpuHas Espona 1,200 10.75 18/10/2007 16/10/2008 14/10/2010 99.95 99.95 -0.05 7.36 3.83 /11.09 0.85 514
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Wmnnoaust 300 1125 30/01/2008 30/07/2008 100.00 96.65 -1.62 13.90 / 13.90 0.70 785
Whkom-Napa 1 700 1200 22/11/2007 22/11/2007 100.00 100.00 0.20 0.05 12.45 | 12.45 0.11 665
Wrkom-Napa 2 1,400 1200  16/11/2007 - 12/02/2010 99.80 99.80 - - 0.15 12.65 / 12.65 1.82 628
Wrkom-Napa 3 2,000 11.00  14/12/2007 12/06/2009 10/06/2011 95.00 95.00 0.00 0.05 - 7.10 / 15.20 1.34 883
WHmapko 1,000 1050 21/12/2007 - 19/12/2008 100.03 100.03 0.60 1.03 0.30 175 / 1.75 1.13 -399
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 99.20 99.20 0.00 -1.00 453 1 9.69 1.10 373
WHnpom 3 1,300 895  21/11/2007 18/05/2011 100.10 99.20 -0.28 9.27 /927 281 285
WUckpacodt 2 300 1330 04/03/2008 - 02/03/2010 103.40 103.40 0.00 1.40 11.96 / - 1.89 560
Kapo 700 1250 25/12/2007 24/06/2008 2211212009 100.20 100.20 0.20 15.42 4.08 | 12.50 0.61 657
Kapycenb GuHanc 3,000 975  20/03/2008 18/09/2008 12/09/2013 98.99 98.99 0.00 9.40 1.81 /11.19 0.83 527
Koneika 1 1,200 940  18/12/2007 - 17/06/2008 100.00 98.00 8.51 11.37 / 11.37 0.61 550
Koneiika 2 4,000 870  21/11/2007 18/02/2009 15/02/2012 96.49 96.49 -0.76 381 /12.02 1.15 593
Koneika 3 4,000 980  21/11/2007 20/08/2008 15/02/2012 99.00 97.00 0.00 0.00 5.41 10.78 / 11.60 321 568
NasepHa 1,000 11.00  11/10/2007 - 08/04/2010 - - - #NIANA. | #NJANA. |-

TBP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 100.30 100.30 0.00 4.50 | 14.82 053 877
M. Bugeo 2,000 10.00  21/11/2007 21/11/2007 18/11/2009 99.90 99.90 0.05 061 /10.95 0.11 525
Markur 1 2,000 934 21/11/2007 19/11/2008 101.00 101.00 0.25 8.54 /- 0.97 267
Markur 2 5,000 820  28/03/2008 23/03/2012 97.70 97.30 0.00 9.09 /- 3.49 257
Mapra 1 700 14.84  22/11/2007 22/05/2008 97.75 97.75 075 -0.48 19.63 / 19.63 0.49 1321
Mapra 2 1,000 1200 05/12/2007 - 06/12/2009 98.74 98.74 - -0.68 13.06 / 13.06 167 670
Mapra 3 2,000 13.00  01/02/2008 01/02/2008 02/08/2011 97.14 97.14 0.10 -0.53 1.90 / 2391 0.25 1675
Matpuya 1,200 12/12/2007 10/12/2008 96.50 96.50 0.50 -1.08 3.08 /3.08 1.14 -266
MuHHecko 500 1375 13/12/2007 10/12/2009 100.00 100.00 0.00 0.00 -1.05 14.19 / - 1.64 775
Mup 1,000 10.50 27/12/2007 - 27/12/2007 99.90 99.75 0.17 -0.08 11.48 /11.48 0.20 573
MoHeTka 1,000 10.70 15/11/2007 15/11/2007 14/05/2009 99.57 99.57 0.57 0.96 / 15.36 0.09 939
MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 100.00 99.50 - 11.25 / - 1.02 537
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 99.90 99.90 - 1.10 10.09 1.30 /1141 0.17 568
MapkeTXonn 300 13.10 03/01/2008 02/10/2008 01/04/2010 100.05 100.05 0.00 13.73 / 13.69 1.89 767
[MatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 97.80 97.80 0.00 0.83 -1.70 441 [ 14.04 0.59 802
lMepekpecTok 1,500 - 08/01/2008 - 08/07/2008 - - #N/ANA. | #NIANA. |-

Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 97.90 97.90 5.43 /10.29 1.69 409
MsTepouka 1 1,500 1145  14/11/2007 12/05/2010 - HNIANA. [ #NIANA. |-

Matepoyka 2 3,000 9.30 18/12/2007 - 14/12/2010 - - - #NJANA. [ #NIANA. |-

PKC 1,500 9.70 17/10/2007 15/10/2008 15/04/2009 100.19 99.86 0.00 2.92 3.57 /531 0.90 293
PocuHTep 2 400 10.00 02/01/2008 - 02/07/2008 - - - - #NJANA. [ #NIANA. |-

PocuHTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 100.00 99.00 0.00 -0.15 - 2.44 | 11.86 0.56 600
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 100.00 99.52 0.00 021 3.24 11220 0.46 634
CanBent 1,000 10.00 05/12/2007 - 03/12/2008 99.75 99.75 0.10 10.47 / 10.47 0.98 451
COPYC 1,200 10.20 08/11/2007 08/11/2007 05/11/2009 99.60 99.15 0.00 -0.13 6.79 0.71 /19.11 0.07 1287
CronunyHble MacTpoHOMbI 1,500 8.60 21/02/2008 21/08/2008 20/08/2009 - - - #NJANA. [ #NJANA.| -

TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 97.70 97.25 -0.53 257 [ 1472 0.54 870
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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

TOAMN 2,000 1200  13/12/2007 12/06/2008 10/12/2009 94.00 94.00 0.00 -4.24 7.08 7.06 / 23.10 0.53 1638
Ton-Knura 1 700 500  07/02/2008 - 05/02/2009 88.00 77.50 - 16.95 / 16.95 1.17 1053
Ton-Knura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 98.00 98.00 0.00 -1.00 4.82 482 | 12.74 0.98 667
YamypTHedTs 1,500 950  01/12/2007 - 01/09/2008 98.75 98.75 0.75 11.43 /11.43 0.78 552
YK KOPA 1,000 1200  16/10/2007 15/01/2008 14/07/2009 - - - #NIANA. | #NIANA.| - -
®aatoH Aspo 1,000 1050 31/01/2008 31/01/2008 30/07/2009 100.02 92.00 0.00 422 /2576 0.28 1888
IO TpanautCepauc 2 1,200 1150  27/11/2007 25/11/2008 100.50 96.00 0.00 13.61 / 13.61 0.95 749
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  01/04/2008 01/04/2008 29/09/2009 99.00 99.00 0.00 -0.44 -1.02 3.50 / 14.51 0.42 853
Arpo-Cotos 1,500 25/12/2007 21/06/2011 93.95 93.00 0.00 184 / 1.84 3.64 -443
ArpoxonanHr 1,000 1275 19/10/2007 24/07/2009 98.50 98.50 -0.80 -1.00 14.42 | 14.42 1.38 807
Apkapa 1 600 1320 28/12/2007 28/06/2008 99.80 99.23 -0.29 14.48 | 14.48 0.50 833
Apkana 2 700 1331 21/02/2008 - 20/02/2009 100.00 97.02 -0.17 -1.49 15.39 / - 0.88 907
Apkana 3 1,200 1365  03/04/2008 02/10/2008 31/03/2011 98.50 98.50 0.00 -0.56 4.60 / 15.93 0.82 972
BenlpaHKopm 700 1090  04/12/2007 04/12/2007 02/12/2008 100.00 100.00 3.84 1.47 [ 11.30 0.14 557
roToK 2 1,500 20/12/2007 18/06/2009 98.60 96.25 155 / 1.55 1.68 -433
3 OuHaHe 400 11.00  23/11/2007 23/05/2008 - - #NJANA. [ 4NJANA. |-

MocCenslpom 1,000 1250  14/12/2007 12/12/2008 99.15 99.15 -0.26 13.70 / 13.70 0.96 755
HIK 500 1245  31/01/2008 31/01/2008 99.00 98.05 0.00 18.05 / 18.05 0.27 1185
oro?2 1,200 1295  26/02/2008 25/02/2009 98.50 98.50 - 0.50 14.90 / 14.90 0.94 860
Masa 1 350 100  15/12/2007 - 15/06/2008 100.00 97.10 0.00 3.18 /3.18 0.68 -241
Masa 2 1,000 1250  11/11/2007 09/05/2008 21/10/2011 102.50 10051 0.00 -0.48 9.61 148 /1017 0.52 427
3% Cotos 300 10.00  09/10/2007 09/10/2007 - - #NJANA. [ 4NIANA. |-

Paarynsi 1 2,000 1.00 03/04/2008 - 02/10/2008 97.00 85.00 - 11.19 / 11.19 0.94 524
Paarynsi 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 99.90 98.70 0.00 1.46 /12.13 0.43 630
Paarynsit 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 97.57 97.57 0.00 -1.28 448 [ 13.29 121 711
Pycarpo 1,000 8.50 18/01/2008 - 19/07/2008 98.29 98.29 11.10 / 11.10 0.68 520
Cu6 Arp Mpynna 400 11.50 21/11/2007 21/11/2007 20/05/2009 - - - #N/ANA. [ #NJANA.| -

CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 96.40 95.00 0.00 -2.80 1333 / - 1.59 696
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 99.75 99.75 12.83 /12.83 0.56 689
ApnamaHT 2 2,000 11.25 22/11/2007 - 20/05/2010 99.00 97.10 -0.95 -1.80 12.69 / 12.69 2.02 625
ATOMCTPOII3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 99.99 99.99 - 3.64 1 7.90 141 191
'nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 99.50 99.50 0.07 -0.40 3.03 /10.83 0.83 493
[IKC ®XC Pb 500 12.00 27/11/2007 27/11/2007 24/11/2009 99.98 99.98 - -0.02 - 0.77 1 12.25 0.12 647
XK cbuHaHCe 1,000 14.00 20/12/2007 20/12/2007 24/12/2009 99.20 96.00 0.00 -0.90 -2.30 242 | 29.61 0.17 2232
V/IHKoM 1,250 13.10 - 28/03/2008 28/03/2009 99.99 97.51 0.00 -1.25 - /- - -
WuTerpa 1 2,000 10.50 21/03/2008 - 20/03/2009 98.05 98.05 -2.45 12.36 / - 1.22 621
WHTerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 101.00 97.80 0.00 12.05 6.13 / 11.31 1.73 504
Kamckas fonunHa 2 200 13.50 17/10/2007 - 17/10/2007 100.30 100.12 -0.04 -0.23 3.87 1387 0.02 -160
Kamckas fnonmHa 3 500 12.80 12/12/2007 09/06/2008 04/06/2009 99.94 99.94 -0.16 -0.51 13.52 / 13.52 0.57 737
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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

nece 1,000 10.00  20/03/2008 - 20/03/2008 100.50 99.50 0.00 9.52 1022 / 10.22 041 448
TNCP Wkesct 2,000 1070 04/12/2007 03/06/2008 08/12/2009 100.70 100.00 0.00 -0.65 3.15 /10.34 0.57 454
MeTpocTpoit 1,500 847  28/03/2008 28/03/2008 23/09/2011 - - - #NIANA. | #NJANA.| -

M-WHaycTpus 1,000 1225  19/02/2008 - 16/08/2011 103.10 103.10 -1.40 11.54 | - 2.82 500
MVAH 2,000 1237 04/03/2008 02/09/2008 02/03/2010 92.35 92.35 0.00 - -2.65 8.71 / 23.35 0.71 1654
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 99.95 99.22 0.27 -0.92 11.29 / 11.29 0.76 537
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 99.60 98.30 -2.55 -0.50 -2.64 11.94 / - 161 567
Mepecset 200 1750  #N/ANAp 02/10/2007 - #NIANA. | #NJANA. |-

MK 5 1,120 920  20/11/2007 - 20/05/2008 99.99 99.99 6.99 953 /953 055 387
PWpynn 1,200 11.85  27/12/2007 26/06/2008 26/12/2009 98.50 98.50 - -1.65 4.72 | 14.55 0.60 843
CrpoiiTpaHcras 3,000 960  26/12/2007 - 25/06/2008 100.20 99.90 0.00 0.85 -0.25 971 /- 0.63 391
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 99.20 99.20 0.00 0.48 10.25 4.77 | 14.78 0.42 878
LyH1 1,000 1125  25/10/2007 24/04/2008 22/04/2010 99.24 99.24 -1.01 275 / -5.98 2.24 -229
LYH2 1,500 11.19 23/01/2008 23/07/2008 20/01/2010 100.00 100.00 8.85 3.95 /11.29 0.69 540
FOCKK 600 13.00 01/01/2008 01/07/2008 100.99 100.99 1.01 11.81 / 11.81 0.63 590
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Poccuiickme eBpoobnuraumm.

B

® TMENRU 7 1/2 07/16
7.90
Y .CHMFRU 914 04/140 VIP 8 1/4 05/23/16
@WBDFRU 8 1/2 05/08 AFKSRU 8 7/8 01/11
7.65
® BKMOSC 7.335 05/13 ®GAZPRU 6 1/2 09/15
TMENRU 6 7/8 07/11 °
7.40 SINEK 7.7 08/03/15
® \IOBTEL 8 01/28/12 °
BKMOSC 7 3/8 11/10 VTB 6.2 09/29/15
715 AFKSRU.lo 1/404/08 °
! MOBTEL 8 3/8 10/10
MMKFIN 8 39121108 o EvRAZ 10 7/8 08109 @ /1B 631502004715
° ® VIP83/810/22/11 SBERRU 6.23 02/15
BKMOSC 8 09/28/09
6.90 ® o
CHMFRU 8 5/8 02109 AZPRU 7.201 02/20
o 101 /o MEGAFO 8 12/10/09 @ RSHB7.175 05/16/13
6.65 LTBOTBIAB vip 5 0211110
ALROSAS 1/8 05/08
/% ® \|P 10 06/16/09 @RSHB6 7/8 11/29/10 @GAZPRU 8 5/8 04/34
°
6.40 ° o Russia 10 VTB 6 1/4 06/30/35
GAZPRU 7 1/4 10/08 e VTB71210/12/11
.VTB 6 7/8 07/29/08 @ GAZPRU 9 5/8 03/13
RU GOV Curve
6.15 @ MOBTEL 9 3/401/08
@ GMKNRU 7 1/8 09/09 ) ®GAZPRU 5 7/8 06/15
o @ Russia 28
TMENRU 11 11/06/07
5.90
- ®Russials @
GAZPRU 5 5/8 07/13
5,65 @ GAZPRU101/2 10/09
@ GAZPRU7.8 09/27/10
5.40
515
4.90
4.65
4.40
4.15
Mod. Duration
3.90 . T T T T T T T T T T T T T T 1
0 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
9 okT6ps 2007 . C1p.29/38



MUK Anemap®/2ExenHesHbii BlonneTeHb MHBecTopa
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Gazprom13 vs Gazprom9 spread
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SOVEREIGN EUROBONDS

Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Netlw Yld YtmMid  Oas Spread Mid ~ Dur Adj Mty Mid Risk Oas Mid
UNITED STATES (AAA/Aaa/AAA)
T4 3/4 12/31/08 475 31/12/2008 24.817TMMM 100.6875 100.75 0.03 0.03 414 3.285 1.164 1.188
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 101.03125 101.09 0.03 0.03 4.09 0.868 1.948 2.005
T45/812/31/11 4.625 31/12/2011 16.131MMM 101.265625 101.33 0.02 0.02 4.28 2.007 3.759 3.864
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 100 100.06 0.02 0.02 4.62 2.639 7.225 7421
T41/2 02/15/36 45 15/02/2036 26.397MMM 94078125 94.14 0.11 -0.11 4.89 1.965 15.413 14,797
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 140.7799 141.28 0.11 -3.55 5.82 121.0 6.9 10.021
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 178.45 178.95 -0.29 -2.57 6.04 131.74 10.00 18.36
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 111.8500 112.15 0.00 -1.30 5.79 119.9 6.8 7.662
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 111.8500 112.15 0.00 -1.30 5.7910 119.9 6.8 7.662
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.30 98.50 0.00 1.73 5.75 160.35 0.57 0.57
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 91.34 91.59 0.05 111 5.69 140.27 3.22 3.08
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 111.85 112.15 0.00 -1.30 5.79 119.86 6.82 7.66
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.85 106.10 -0.03 -0.03 461 53.61 1.88 214
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 126.00 126.20 -0.13 -0.13 513 69.31 5.37 7.04
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.2410 35.66 0.06 0.06 96.80 #N/AN Ap 1.0 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.2850 35.72 0.04 0.04 63.88 #N/AN Ap 17 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 36.2960 36.70 -0.02 -0.02 44.62 #N/AN Ap 26 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 36.4830 37.02 0.44 0.44 31.89 #N/AN Ap 37 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 35.4550 36.05 0.22 0.22 25.00 #N/AN Ap 4.6 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 398.89 #N/AN Ap 03 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 118.59 118.84 -0.02 -0.02 4.63 55.76 1.69 212
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 121.54 121.79 0.01 0.01 5.24 98.61 342 4.26
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 127.49 127.74 -0.02 -0.02 5.54 112.02 4.99 6.52
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 140.33 140.58 0.05 0.05 5.50 111.19 6.45 9.36
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 159.21 159.46 0.22 0.22 5.89 126.21 7.34 11.98
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 146.20 146.45 0.04 0.04 6.05 133.76 10.01 15.14
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.00 113.00 0.00 0.00 6.16 133.14 12.95 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 103.18 103.25 -0.01 -0.01 445 34.66 1.10 1.16
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 105.98 106.11 0.00 -0.25 4.92 65.63 311 3.46
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 97.25 97.57 0.00 0.02 4.69 38.53 571 5.82
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 117.18 117.68 0.00 -0.02 5.99 125.83 10.75 13.07
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.57 106.72 0.01 0.01 5.18 108.46 1.37 152
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.93 112.97 0.10 0.10 5.35 122.25 2.35 2.72
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.48 113.82 0.15 0.15 5.89 143.76 5.40 6.30
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 109.36 109.51 0.14 0.14 6.03 145.00 6.71 750
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 120.86 121.36 0.23 0.23 6.45 172.92 10.29 12.67
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 147.18 147.68 0.14 0.14 6.52 175.41 11.19 16.81
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 110.14 110.70 -0.01 -0.01 6.57 174.85 1271 14.18
KAZAKHSTAN (BBB/Baa2/BBB)

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

MEX10 3/8 02/17/09 10.38 17/02/2009 1.006MMM 107.37 107.57 -0.03 -0.03 459 48.70 1.25 1.36
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 109.02 109.32 -0.08 -0.08 5.07 81.32 3.60 4.00
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 141.41 141.99 -0.15 -0.15 5.42 87.98 6.16 8.82
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 103.31 103.31 0.04 0.04 5.13 66.51 8.59 9.27
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 162.91 163.91 -0.28 -0.28 5.86 115.32 9.59 16.20
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 109.00 109.50 0.02 0.02 6.05 123.92 12,91 14.24
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 5.63 152.86 132 1.38
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.63 109.00 0.00 0.00 5.45 127.07 2.89 3.18
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.44 204.18 4.83 5.39
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.78 215.56 7.12 9.06
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 136.25 136.63 0.00 0.00 6.98 229.31 9.15 12,61
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 192.03 11.84 11.64
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.17 106.67 0.00 0.00 491 81.61 1.45 1.59
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 107.47 107.97 0.00 0.00 5.43 114.50 3.74 4.17
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 104.52 105.02 0.00 0.00 5.63 119.86 5.26 5.66
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 119.28 119.78 -0.89 0.09 5.83 123.44 6.73 8.27
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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 111.50 111.68 0.00 -0.01 5.06 97.41 1.48 1.71
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.61 111.91 0.00 0.05 5.46 127.48 2.67 319
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.58 117.08 0.00 0.02 6.21 181.60 474 5.66
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.38 95.76 0.00 0.06 6.13 171.79 6.83 6.85
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 101.82 102.22 0.00 0.07 6.76 210.36 8.16 8.58
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 104.76 105.16 0.00 0.07 6.88 217.72 9.76 10.44
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 97.02 97.42 0.00 0.06 7.10 229.60 12.16 11.94
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 104.47 104.97 0.01 0.15 5.86 #N/AN Ap 0.33 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 101.92 102.42 0.05 -0.04 6.15 196.81 2.98 3.07
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 105.90 106.28 -0.01 -0.01 6.35 198.49 4.48 4.89
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 110.29 110.54 -0.01 -0.01 7.82 353.99 3.02 3.47
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 100.67 100.78 -0.07 -0.07 8.36 392.26 5.20 5.26
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 132.98 133.48 0.14 0.14 8.80 421.70 6.24 8.48
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 80.28 80.68 -0.04 -0.04 8.49 383.00 8.21 6.82
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 349.99 9.00 8.92
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 332.55 9.54 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 364.72 10.15 11.45
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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 8.61 7.79 102.85 103.29 -0.02 -0.04 2.78 356 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.10 7.14 101.48 101.55 0.04 0.04 0.47 280
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.06 6.53 100.83 100.91 -0.03 -0.03 0.53 216 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.09 7.10 109.62 109.87 -0.04 -0.04 5.15 259
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.22 7.04 106.25 106.50 -0.03 -0.03 1.61 291 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.28 831 99.53 99.78 0.01 0.01 5.61 374
CASHYD10 1/2 02/13 CASHYD Financial 105 15/02/2013 60MM  #N/AN.A. #N/ANA. #NIANA.  #NJANA.  #NJANA. #NIANA. #N/ANA.  #NJANA
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 512.611MM 5.68 5.82 98.95 99.20 0.01 0.01 4.81 170
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.62 5.64 109.02 109.32 -0.04 -0.04 1.75 150
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.35 5.50 105.91 106.31 -0.05 -0.05 261 136
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.35 6.25 115.09 115.34 0.21 -0.45 4.24 190
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.96 6.10 98.34 98.84 -0.03 -0.03 5.87 179
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 7.01 6.86 102.70 102.80 0.01 0.01 8.03 181
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.82 6.51 126.41 126.66 -0.10 -0.10 11.58 163
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.81 6.73 102.38 102.63 -0.02 -0.02 1.92 258 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.93 7.04 100.85 101.00 0.00 0.00 0.94 268 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.65 6.14 101.01 101.05 -0.01 -0.01 0.30 197
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.10 7.09 103.31 103.51 -0.03 -0.03 253 291 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.81 733 102.30 102.55 -0.14 -0.14 354 301
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.99 6.08 101.79 102.04 0.00 0.00 181 196 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.44 6.89 102.08 102.33 -0.06 -0.06 1.26 272
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.62 7.81 107.14 107.39 -0.11 -0.11 471 337 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.62 751 100.97 101.22 0.22 0.22 5.72 294 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.97 6.04 100.30 100.32 0.00 0.00 0.07 223
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 7.04 7.61 97.48 97.73 0.04 0.04 3.20 335 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.76 8.04 96.53 96.78 -0.29 -0.29 6.18 -8
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.49 6.52 105.30 105.54 -0.12 -0.07 1.50 240
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 777 6.63 102.78 103.03 -0.06 -0.06 2.08 245
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.00 7.02 104.56 104.81 -0.03 -0.03 327 281 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.03 7.80 102.62 102.87 0.00 0.00 5.95 324
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.46 771 100.40 100.49 0.06 0.06 0.57 337 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 9.05 10.56 95.20 95.45 0.06 0.06 5.42 622
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.86 6.98 101.70 101.95 0.01 0.01 1.79 286
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 734 7.18 100.41 100.66 0.01 0.01 2.68 299
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.46 771 98.18 98.43 -0.10 -0.10 4.37 336 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.59 8.49 98.68 98.93 0.01 0.01 573 76
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.19 6.40 100.77 100.92 0.07 0.07 0.97 216
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.96 7.63 93.26 93.51 -0.01 -0.01 6.01 306 BE+A3IBEB
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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)
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.85 6.28 100.38 100.50 0.15 0.15 0.76 192 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.28 7.29 98.64 98.89 0.07 0.07 6.06 247
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.80 6.49 100.94 101.19 -0.02 -0.02 272 230 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 7.03 6.73 101.93 102.18 -0.15 -0.15 4.44 237
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.19 9.66 99.19 99.26 0.22 0.22 0.48 532
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.27 11.26 90.56 90.81 0.10 0.10 257 706
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 10.07 11.93 87.99 88.24 -0.60 -0.60 5.27 775
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.25 7.05 99.50 99.75 0.16 0.16 5.66 222 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.86 6.62 100.19 100.35 0.00 0.00 1.08 245
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.20 6.31 104.02 104.27 -0.01 -0.01 343 203 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.26 7.09 100.79 101.04 0.00 0.00 5.61 170
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.42 6.45 97.26 97.51 -0.17 -0.17 12.68 206
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM  #N/AN.A. #N/AN.A. #N/ANA.  #NANA.  #N/ANA. #NANA. #NANA.  #NANA.
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM  #N/AN.A. #N/ANA. #NJANA.  #NJANA.  #N/ANA. #NANA. #NANA. #NANA.
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM  #N/AN.A.  #N/AN.A. #N/ANA.  #NANA.  #N/ANA. #NANA. #NANA.  #NJANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.49 7.54 104.00 104.50 -0.02 -0.02 3.15 334 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.00 5.46 103.10 103.21 -0.24 -0.24 0.46 129
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.63 5.30 102.55 102.55 0.02 0.02 0.54 111
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.49 5.32 114.54 115.04 0.02 0.02 311 94
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.81 5.64 116.60 117.10 -0.12 -0.12 4.46 126 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.99 5.82 110.61 111.11 -0.09 -0.09 5.39 118
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.06 5.98 100.82 101.20 -0.07 -0.07 6.84 132
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.16 6.23 116.81 117.31 -0.09 -0.09 7.36 157
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.12 5.28 104.14 104.34 -0.20 -0.18 3.80 62 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.63 3.80 101.59 101.59 0.00 0.02 176 59
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 278 4.08 95.73 95.85 0.00 0.20 2.94 55
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.77 4.44 96.41 96.41 0.00 -0.07 4.34 67
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.68 4.38 95.08 95.08 0.00 -0.29 5.58 42 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.01 4.47 109.34 109.34 0.00 -0.05 8.65 -1
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.26 4.46 89.26 89.26 -0.54 -0.60 16.45 4
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.19 5.20 98.49 98.65 -0.09 -0.09 132 107
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 557 5.74 98.49 98.99 -0.18 -0.18 5.28 105 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.78 5.83 99.29 99.79 -0.37 -0.37 5.78 114
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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)
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 995.449MM 7.63 5.23 103.13 103.43 -0.04 -0.09 122 107 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 759 4.90 103.70 103.70 -0.14 -0.27 122 82
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.69 731 100.56 101.01 -0.02 -0.02 177 313 -/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. #NIANA.  #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 8.42 10.72 93.37 93.80 0.59 0.59 2.24 650

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.29 11.05 85.91 86.41 2.06 2.06 4.76 -41 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.78 11.15 86.71 87.21 1.81 1.81 5.09 10

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 10.05 10.18 81.83 82.33 1.87 1.87 9.32 29

TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #NANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.81 8.47 100.51 100.97 -0.03 1.06 1.80 69

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.20 8.48 98.80 99.30 -0.01 0.00 2.55 424

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.07 8.72 101.69 102.19 -0.01 0.37 3.63 442 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.96 8.92 100.23 100.73 -0.03 1.19 5.69 -4

VENEZUELA

PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 99.705MM  #N/AN.A. #N/AN.A. #NJANA.  #N/ANAA. #NJANA. #N/ANA. #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.AA.  #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  #N/AN.A.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
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PyKOBOJZlCTBO KomnaHuu

F'eHepanbHbIil AUpeKTOp
Crapuwuit YnpaBnsiowuit AMpeKTop
YnpaBnstowmit AUpekTop

[lenapTaMeHT LeHHbIX 6ymar

AHanutuyeckoe ynpaeneHue

AnekcaHgp [lakTnoHoB

[hxowwya JlapcoH

Anexcarap OBYMHHUKOB

KoHTakTHas nHopmaums

HavanbHuk ynpaenexus

Hedptb 1 a3 / Hedprexumun
AHanuTuk

OHepreTuka

TenekoMmyHuMKaLum
CrapLumit aHannTuk

MawuHocTpoenue / MeTannyprus
AHanuTuk

MoTpebcekTop

[lonroBble pbiHKKM
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