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250 250

230 MakpoakoHOMMKa

210 200 Bex BepHaHke 4yTb He obBamun pbiHku. TnaBa OPC BeH bepHanke B cBoeM
150 BbICTYMIEHWN OTMETUN BEPOSTHOCTb CEpbe3HOro 3aMeArneHus 3SKOHOMuKkM B [V
el ksaptane. 1o ero crnosam, NOCTynatoLLe JaHHbIE TOBOPST O HECTAOUNBHOCTY Ha PhIHKE.
150 150 POCT LieH Ha HedTb MPOBOLIMPYET POCT MHAMALMK, & TaKKe MOXET HEeraTUBHO NOBNUATL
130 Ha 3KOHOMWKY B Lernom. bepHaHke oTMmetun, yto FOMC npopomxuT “"BHUMATEnbHO
110 i cneauTb 3a cuTyaumer” u "OyaeT AeicTBOBaTh, Kak Tonbko 310 Oyaet Heobxogumo". B
90 OTHOLLEHUN NPOBNEMHOTO MNOTEYHOrO cexkTopa beprHaHke [o6aBun, YTO KPU3MC MOXET

EMBI+ Poccusi cnpag EMBI+ Bpaaunusi cnpag

70 EMBI+ cripan ycyrybutbcs. lNpeactasutenn OPC noka Aaneks OT MbICAM CHUXaTb CTaBKy — MO
50 | : : : 50 MHeHWto  BonbluMHCTBA npefcTaBuTeneil Pegpesepsa pacTyllee WMHENALMOHHOE
08.11.2007 19.09.2007 31.07.2007 11.06.2007 [aBneHue, MOACTErMBaeMoe POCTOM LiEH Ha 3HEpropecypcbl M MpOAYKTbl MUTaHWS,

SBNSAKOTCH Cepbe3HbIMM BbI30BaMM LIEHOBOW CTabunbHocTM. B vacTHocTn, BepHaHke
OTMETWN, YTO HaZ MPOrHO30M MHMNALMM HABUCIM CEPbE3HbIE PUCKM, HAYMHAs C pocTa
CTOMMOCTU HedT U OPYrOro ChipbA U 3akaH4MBas nageHueM Kypca aonnapa — Bce 3T
HopManu3oBaHHble NoKanbHbIe AONFOBbIE MHAEKChI chaktopbl ByayT cnocobcTBOBaTh YCKOPEHMIO TEMMOB MHENALMM B Brivkaiilee Bpems.
Ynpasnsiowumin ®PC KesuH Yoplu ckasan, 4TO JOMKHbI MPOW3OIATM CyLLECTBEHHbIE
M3MEHEHWS B NOCTYNaloLLeil 3KOHOMMYECKkon MHopMauuy, YTobbl LB namenun csoto
OL{EHKY 3KOHOMUYECKOM KOHBIOHKTYPbI (B HACTOSILLEE BPEMS, MO MHEHMIO PyKOBOACTBA
OPC, pucku 3amenneHns TEMMOB SKOHOMWUYECKOTO POCTa W YCKOPEHWS WHANALMK B
CLUA B uenom cbanaHcupoBaHbl).

MemoyHuk: JP Morgan
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98.5% NloxoaHOCTV  KasHaueiickux obsisatenscte CLLUA NMpOaOmKMNM CHUXeHUe, OTpaxas

peakuuio MIHBECTOPOB Ha BbICTynneHue rnasbl ®PC BepHaHke. B cBoeM BbICTYMNEHUM
OH MOAYEPKHYIT YCUNEeHNe MHAMALMOHHBIX PUCKOB, OHAKO TaKKE BbiCKasan MHEHHUE, YTO
TEMMbI pocTa akoHoMmuku CLLA 3amefnsiTcs B Tekyluem kapTane. PbIHOK yBUaen B 3TOM

‘ 3asiBMEHUN HAMEKW Ha JarbHellee cokpalleHue cTaBky, a dbtovepc fed fund ysennunn
08112007 03102007 29082007 2507.2007 20062007 15052001  pepnarnocts cHiKeHMs CTaBKM B gekabpe o 66%. LOXOBHOCTb  10-neTHux
Yemoyruk: www. Chonds.ru 0bs13aTenbCTB cHuannack o 4.25(-0.03)%, 2-neTHux — ao 3.48(-0.08)%.

98.0%

97.5%

RUX-Chonds LieHoBo#

Cbonds-Muni ueHoBoi
97.0% T T T T

Pa3BVIBa}OLLI,VIeC9| PbIHKK
NDF RUR/USD, MIBID rate (%)
m "AnneTuT" MHBECTOPOB K PUCKY NMPOAOIKAET COKpaLLaTbCs BCMen 3a POCTOM Cropa Ha
0 GasoBble akTuBbl. O4yepedHble OTYETHI O ChMcaHuM YObITKOB, B 3TOM pa3 Morgan
2 o Stanley, cnposouupoBanu nageHne HOHOOBLIX MHOEKCOB, a KpeauTHble cnpaabl EM
BEPHYNUCb Ha YpOBHM CeHTs0ps. Cnpag EMBI+ ysenuuuncs go 220(+9) 6.n., cnpag
2 EMBI+Poccus coctaenset 142(+4) 6.n.

PbIHOK pybnesbix obnurauuit

JlokanbHbI [OMNroBOM PLIHOK NPOBEN HEMTparnbHbli A€Hb, @ BHUMaHWe WHBECTOPOB
NepekioYnnoch Ha MepBUYHbIA pbiHOK. OOCTaHOBKA Ha [OEHEXHOM PblHKE HEMOro

yxXyowunacb, O4HaKO aKTUBHbIX NpodaX Ha PbIHKE He HaGJ'HOJ:laHOCb (noOpo6Hee Ha
~——&—— N\DF imp. yld. o MIBID rate o NDF1 day ago Month cmp. 2).
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NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Pybresas nWKBMOHOCTb CErogHs YTPOM MPOAOIKMNMA BOCCTaHOBMEHWE, COCTaBUB
687.9(+43.3) mnpg pyb. OcraTkm Ha kopcueTax Bbipocnu fo 586.1(+48.3) mnpg pyb., a
peno3utbl 6aHkoB B LIB coctasunm 101.8(-5) mnpg py6. CtaBku AEHEXHOTO pbiHKA B
YeTBEpr B CBA3W C MPOXOAAWMMM ayKUMOHaMM Ha MEpBUYHOM pblHKE 0bnuMraumin
noaHANMCh 1 coctaBnsanm 6-8% no ogHopHeBHbIM MBK. Ha cerogHsiluHee oTKpbITHE CTaBka
overnight He npesbiwaer 7.5%. MMotpebHoCTb 6aHKOB B NMKBUAHOCTW NOCTENEHHO
nogpactaet: obwvem onepaynn PEMO LB ysenuuuncs po 1719 wnpa  pyb.
BoccraHoBneHne AEHEXHOTO PblHKa AOMKHO NPOAOMKNTLCS, OAHAKO HA CKOPOE CHUXEHWe
CTaBOK HaAEATbCS He MPUXOANTCA — NOTPEBHOCTL B NIMKBUAHOCTM BCE ELLe BbICOKA, K TOMY
Xe POCT MpuBneKaTenbHOCTM MHCTPYMEHTOB peduHaHcupoBakus B LIB moxeT Hagonro
"3aMopOo3NTL" CTaBKN Ha ypoBHe 5-8%.

Craku LIBOR B 4eTBepr NpakTU4eCcKy CHU3WMC B CPEAHEM Ha 2 .M. BAOMb BCEN KPUBOM.
1M LIBOR cocrasun 4.66%, 3M LIBOR - 4.89%, 12M LIBOR - 4.58%. [uHamuka
poccuiickix NDF coxpaHsieT BonaTunbHOCTb Ha KOPOTKOM KOHLE KpUBOW, TA€ CTaBKW BHOBb
onycTunmuck ¢ 8-11% HakaHyHe O OTpULATENbHOM 30HbI. Bonee [ONTrOCPOYHBIA CErMEHT
He npeBblwaet 6%.

WHBECTULMM: POKYC Ha NUKBMOHOCTb

NokanbHbI [OMrOBO PLIHOK NMPOBEN HEWTPanbHbLIA AeHb, a BHUMaHWe WHBECTOPOB
Nepekrioynnoch Ha NepBUYHbIA PbIHOK. B cekTope rocyaapCTBEHHbIX BbiMyCkOB 0ObEMbI
TOProB OCTAlOTCH  HEBLICOKMMM, @ OCHOBHAs aKTUBHOCTb OTMeYanacb nuwb B
cpeaHecpoyHbix O3, LieHbl Ha koTopble Noapocnk Ha 5-15 n.n. CTaBku AEHEXHOrO pbiHKa
npesbILLany B4yepa 7% (overnight), Yto cHU3NUNO MHTEpeC K rocbymaram. PasmeLLeHHbIi B
cpeay Bbinyck 25061 cHM3MNCS K "[0 ayKUMOHHBIM" ypoBHAM. B "duiukax" coxpaHsetcs
HearpeccuBHas ukcauus npubbineir npakTMyecks no BCemy CnekTpy Haubonee
NMKBMAHBIX BbIMYCKOB. BTOpOI AeHb nogpsa npogomkatoTes npogaxu B Bbinyckax GCK.
Kpusas ®CK cHuaunnachb ewye Ha 10-15 n.n. Ha KOPOTKOM KOHLE.

Poct crasok MBK B ueTBepr, BeposiTHO, Obin Bbi3BaH noTpebHOCTHH 6aHkoB B
NIMKBUOHOCTW ANS y4acTVS B ayKLMOHAX NEpBMYHOIO PbiHKa CyMMapHbIM 06bemom 5 mnpg
py6. AktueHocTb B onepauusx PEMO LB Takke Bospocna co 167 mnpa py6. go noytu 172
Mnpa pyb. Tem He MeHee, yxe Ha CerofHsillHee OTKpbITME CTaBku overnight He
npesbllwaloT 7.5%. B HacToOAWMA MOMEHT MHBECTOPbI HAAETCA Ha MOCTynneHue
OlomKETHBIX CPEACTB Ha Aeno3nTHble cyeTa 6aHKoB, YTO MOMOXET MepexuTb Nepuon
HaroroBbIX BbINNaT B HOAGPE, KOTOPbIN HAYHETCS YK CO CreayIoLLEeN NATHNLbI.

MHBecTUUMM: hOKYC Ha AOXOAHOCTb

BbICOKOOXOAHbIN CErMEHT pblHKA TakKe OTBMEKCA Ha MEpPBUYHbIA  PbIHOK. MTorm
BYEpALUHUX pa3MeLLieHNin 0Kas3anuehb BMOMHE YAauHbIMK, KaK AN 3MUTEHTOB, Tak W AN
pbiHka. CTaBkv KymoHoB no Bbimyckam MpkyTckoit obnactw u TaTTenekoma Obinu
ycTaHoBfeHbl B pasmepe 9.20% u 9.88% COOTBETCTBEHHO, YTO OKa3anoCb HUXe
OXWAAEMOiN OpPraHM3aTopamm U PbIHKOM YPOBHS. TTOMUMO 3TOMO Ha MPOTSHKEHWM TEKyLLen
Hedenn Mbl BMAENW MaccoBble 13baBneHns uHBecTopoB OT BbinyckoB KOTK Bompekw
npuvBnekaTenbHbIM BO3MOXHOCTAM 3TUX Bymar B pamkax nonmyyveHus nukesugHocT y LiB.
Tak, B xoge ByepalwHux ToproB Bbinyck KOTK 5 cHusuncs B ueHe Ha 56 n.n. u cTan
nvgepom no obopoTy yeTtsepra. Bugumo, uHeecTopbl counv Bonee npusnekatensHsiM B
MOMEHTE" yyacTue B ayKkLuoHe TaTTenekoma, 4to v CTano NpUyMHON BbICOKOTO cnpoca npu
pasmeLLeHnm.

MwHyBLIME ayKUMOHbI MOAAKOT MO3NTWBHbIE CUrHanmbl ANs pbiHka. HesaBucumo oT
HaNPSXKEHHON CUTyaLMuU C NMKBWAHOCTBLIO BbICOKWI YPOBEHb KYMOHOB MO pa3MelLaeMbiM
BbiNyCkaMm, BCE Xe, 3acCTaBnseT WHBECTOPOB HaWTM BO3MOXHOCTb [N yyacTus B
aykuuoHax. Tem He MeHee, 3TO KacaeTcs Nullb Haubonee kavecTBEHHbIX bymar, Toraa Kak
MPUBIIEKATENbHOCTL  BbIMYCKOB  TPETLEr0  "SLUENOHa"  OrpaHMyeHa  MOBbILIEHHLIMM
KPEAUTHBIMU pUCKaMK.

9 Hosi6ps 2007 .

Crp.2/38



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.

X

17.00 Tno6ake
[ ]
16.50
Pyccxmg CraHpapt 6
16.00
15.50 °
MIK duHane
15.00 ° EspoKommepu 2
14.50
(J
14,00 - ConuaapHocts 2 Cnpyt Batk 2
0g Awibank o Agrofan Unesct
1350 Pernuc
13.00 Pycckuii CtaHaapt 5
XunCouMnoteka2 @ MocKommepubatk 3
12.50 . ® \egsens e
Keap ® cTe|
M pbaHK g @ Ypan/maurrLlentp
12.00 Pycciwi CgunaUMf Pycowh Crangapt 6 o @ YEPPZ
® TpatcKanuran MOWTK 2 L]
1150 o Prosanc2 ‘Ieiepnaﬂ Kasna Macrep6arik 3
TatuK Mg 3 ® \VDKK 2
11.00 PY CasA3bbaHK
10.50 ® yPCA3
YPCA.l @ Kut GuHaHe 2
10.00 AVKK 3
A Baoe 2 ® MOMAL o
apc
9.50 , . MVA 28 °
eHUT ® a2 Y
i’ ® PTK-Nnannr 5 AVKK KO
9.00 © MIM3 Mpocessbbatik 5 °
PycdanaHcbaHk 4
Mpobuatec 5
KMB 2 Coioa 2
8.50 @ Howoc 7 ° Pycobark 1 @ Col03
PocbaHk °
8.00 ° MOUA 2
oPCXB1 ® PCXE2 ANKK 8
7.50 ® AMKK 4 ° o @AVXK 6 @ANXKK 7
’ ®BTE4 AVIXK'S
7.00
]

6.50 [aanpombaHk 2

6.00

5.50

Mod. Duration
5.00 & T T T T T T
0 1 2 3 4 5 6

9 HosiGps 2007 .

CTp.5/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumu. Toprosns.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumv. Metannyprus.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA
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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 23/01/2008 20/01/2010 103.65 103.00 122 591 / - 1.94

003 25058 40,655 630  30/01/2008 30/04/2008 100.20 100.18 -0.39 -2.76 6.02 /- 0.44

003 25059 40,821 610  23/01/2008 19/01/2011 100.29 100.13 0.01 0.43 6.17 / - 275

003 25060 40,734 580  30/01/2008 29/04/2009 99.90 99.80 -0.05 6.04 /- 1.34

003 25061 42,513 580  06/02/2008 05/05/2010 99.84 99.64 0.00 0.09 0.66 6.05 /- 2.20

003 26198 42,117 600  03/11/2008 02/11/2012 99.00 98.81 021 9.43 6.26 / - 419

003 26199 39,991 610  16/01/2008 11/07/2012 99.94 99.74 0.00 0.04 0.34 6.28 / - 3.85

003 27026 16,000 700  12/12/2007 11/03/2009 101.30 100.70 559 / - 121

003 46001 60,000 1000 12/12/2007 10/09/2008 102.70 102.65 0.03 -0.09 -0.33 6.86 / - 0.75

003 46002 62,000 900  13/02/2008 08/08/2012 109.00 108.85 -0.08 6.30 / - 3.72

003 46003 37,298 1000  16/01/2008 14/07/2010 108.57 108.50 6.58 / - 2.22

003 46012 40,000 121 01/10/2008 05/09/2029 71.96 71.96 0.01 0.42 178 6.77 / - 13.63

003 46014 58,290 900  12/03/2008 29/08/2018 108.50 108.25 -0.13 -0.13 6.57 / - 7.02

003 46017 79,995 850  14/11/2007 03/08/2016 106.25 106.05 0.00 -1.26 6.30 / - 6.06

003 46018 125,068 900  12/12/2007 24/11/2021 111.25 111.19 0.07 0.49 6.42 /- 8.18

003 46020 79,057 690  13/02/2008 06/02/2036 102.70 102.65 0.13 0.68 6.80 / - 11.84

003 46021 49,866 750  20/02/2008 08/08/2018 100.00 99.81 0.00 -0.03 0.53 6.34 /- 7.20

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 102.35 102.05 0.00 6.11 / - 0.52 52
Mocksa 36 4,000 10.00  16/12/2007 16/12/2008 - #NIANA. | #N/ANA. |-

Mocksa 38 5,000 10.00  26/12/2007 26/12/2010 112.40 109.30 - 6.23 /- 256 12
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 109.70 109.30 0.10 0.90 6.33 / - 4.88 6
Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 106.20 105.20 0.00 -0.45 0.45 6.35 / - 2.28 27
Mocksa 43 5,000 10.00 17/11/2007 17/05/2008 - - #NJANA. [ #NIANA. |-

Mocksa 44 20,000 10.00 24/12/2007 24/06/2015 109.45 109.45 -0.05 0.77 6.38 / - 5.35 9
Mocksa 47 10,000 10.00 28/01/2008 28/04/2009 104.55 104.55 0.25 -0.25 -0.05 5.87 [ - 131 4
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 102.00 102.00 2.00 8.62 / - 1.78 255
BatukopToctaH 5 1,000 8.02 07/05/2008 04/11/2009 101.06 101.06 7.58 [ - 175 155
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 103.10 102.50 0.00 0.15 -0.05 7.46 | - 0.44

Benoropoackas o6n. 3 2,000 8.38 15/11/2007 10/11/2010 - - - #NJANA. [ #NIANA. |-

Benoropoackas o6n. 4 1,020 7.88 23/01/2008 19/10/2011 99.20 98.30 0.00 -0.16 851 /- 3.15 228
Bonrorpap 1 450 9.20 17/01/2008 17/07/2008 101.00 101.00 0.50 791 /- 0.62 223
Bonrorpap 2 600 9.65 20/12/2007 21/12/2009 102.50 102.50 - 8.25 / - 178 218
Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 100.45 99.60 0.00 8.25 / - 2.08 213
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.45 102.00 0.00 - 8.44 | - 0.93

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 102.10 101.70 0.00 0.60 - /-

BopoHexckasi obn. 1 600 13.00 15/12/2007 15/12/2007 100.53 100.53 -0.20 7.69 /- 0.09 221
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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

BopoHexckasi obn. 2 500 12.00 17/12/2007 18/06/2009 105.85 105.85 - 8.20 / - 134 225
BopoHexckasi obn. 3 500 10.25 31/12/2007 27/06/2011 105.91 104.50 0.00 8.73 I - 2.80 234
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.30 99.70 0.00 - 7.63 /- 0.87 194
WpkyTckas obn. 311 1,500 9.00 20/12/2007 17/12/2009 101.30 101.30 1.02 8.04 / - 1.78 173
MpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 99.50 98.60 - -0.10 - 8.15 / - 1.30 -262
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 99.20 99.20 0.00 -0.30 -0.25 835 /- 1.30

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 100.65 100.65 0.00 -0.15 171 783 /- 155 185
Kanyxckas o6n. 1 300 9.00 24/12/2007 24/12/2007 - - - #NJANA. [ #NJANA. |-

Kanyxckas o6n. 2 1,300 8.60 03/12/2007 29/08/2011 100.50 100.50 1.00 8.59 / - 2.99 239
Kapenus 500 8.15 10/12/2007 02/06/2010 98.75 98.75 8.60 / - 211 180
Kuposckas o6n. 1 400 8.39 21/12/2007 22/12/2008 100.65 100.00 7.83 /- 0.56 242
Kuposckas 06n. 2 600 8.45 27/12/2007 24/09/2009 100.55 99.95 0.00 8.57 / - 1.60 258
Knuuckuit p-H 2 300 9.75 15/11/2007 13/11/2008 - #NJANA. [ #NJANA. |-

Komun 5 500 13.00 24/12/2007 24/12/2007 - - #NJANA. [ #NIANA. |-

Komn 6 700 12.50 14/04/2008 14/10/2010 110.15 110.15 0.00 - 7.74 | - 2.37 160
Komn 7 1,000 10.00 23/11/2007 22/11/2013 107.00 104.50 -0.25 7.70 [ - 4.29 141
Komn 8 1,000 9.00 05/03/2008 03/12/2015 103.00 96.00 -4.48 2.10 7.26 / - 5.37

Koctpomckas o6r. 4 800 11.00 11/12/2007 11/03/2008 100.90 100.90 -0.10 8.50 / - 0.30 296
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 100.55 99.90 - 7.37 [ - 0.86 163
KpacHosipckuii kpai 3 3,000 6.00 02/04/2008 01/10/2008 99.33 99.15 - - 0.44 7.00 /- 0.83 129
KypraHckasi o6n. 500 9.25 17/12/2007 17/12/2009 100.05 99.45 0.00 -0.05 0.75 9.71 /- 175 359
JleHuHrpagickasi obn. 2 800 14.01 12/12/2007 08/12/2010 118.25 117.80 0.00 0.04 2,01 750 /- 2.35 135
JleHuHrpagckasi obn. 3 1,300 12.50 14/12/2007 05/12/2014 138.20 124.50 454 2.70 6.62 / - 4.82 34
TNunevkas 06n. 4 1,500 795  22/01/2008 19/07/2011 100.74 100.62 0.00 0.28 7.88 /- 297 169
MarapaH 450 11.00  17/12/2007 15/09/2008 101.00 101.00 10.11 / - 074 429
Mapwit 3n 500 825  22/11/2007 23/05/2009 99.10 99.10 - - 9.18 / - 131 321
Mockosckas 061, 4 9,600 11.00  22/01/2008 21/04/2009 106.40 106.10 -0.35 0.29 6.60 / - 127 76
Mockosckas 0611. 5 12,000 1000  01/04/2008 30/03/2010 107.00 107.00 0.00 0.50 6.89 /- 2.03 84
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 106.30 106.30 - -0.10 091 7.03 /- 2.84 88
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 105.10 105.10 0.00 -0.30 1.80 712 /- 4.83 84
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 102.07 102.07 0.00 0.07 - 719 /- 071 177
Huxeropogckasi o6n. 3 2,000 845  24/04/2008 20/10/2011 102.10 102.10 -0.25 0.35 761 /- 3.20 138
HoBocu6mpck 3 1,000 1200  12/01/2008 14/07/2009 107.40 107.40 - 0.37 736 / - 1.42 143
HoBocu6mpck 4 1,500 860  25/12/2007 24/06/2010 100.07 100.07 0.00 -0.93 871 /- 217 256
HoBocu6upcxast o61. 2 2,000 1330 29/11/2007 29/11/2007 100.44 100.10 -0.22 8.46 / - 0.05 296
HoBocu6upcxast o61. 3 2,500 850  18/12/2007 15/12/2009 100.90 100.90 0.10 0.70 754 | - 1.80 147
HoruHck 2 500 1025  22/02/2008 21/08/2009 100.10 100.10 10.43 / - 1.49 434
OpexoBo-3yeso 160 1150  21/12/2007 20/06/2008 - - #NIANA. | #NIANA. |-

MeHaeHckast 061, 800 945  13/01/2008 13/10/2009 102.95 102.95 7.99 /- 1.65 158
Camapckasi 061, 2 2,000 6.82  13/12/2007 09/09/2010 - #NIANA. | #NIANA. |-

Camapckasi o61. 3 4,500 760  15/11/2007 11/08/2011 - #NIANA. | #NIANA. |-
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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
MyHuyunanbHble u cy6gpedepanbHble

Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 103.00 102.40 0.10 7.60 /- 0.55 195
Caxa (Akytns) 6 2,000 10.00 15/11/2007 13/05/2010 - - #NJANA. [ #NIANA. |-

Caxa (Akytus) 7 2,500 7.95 17/01/2008 11/04/2013 101.38 101.38 0.00 -0.62 7.86 / - 412 156
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 100.50 99.65 0.00 8.11 /- 0.94 -
Tomck 300 12.00 22/11/2007 22/11/2007 100.88 100.88 -23.85 / - 0.03 -3086
Tomckas 06n. 2 600 10.00 #N/AN Ap 13/10/2007 - #NIANA. | #NIANA. |-

Tomckas 06n. 3 900 8.00 09/05/2008 09/11/2009 - - - #NJANA. [ #NIANA. |-

Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 99.25 98.76 0.00 0.44 745 | - 3.30 246
Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 102.00 102.00 0.10 0.38 7.38 / - 143 146
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.08 100.08 0.08 8.27 [ - 0.99 245
Ya 4 500 10.03 04/12/2007 03/06/2008 101.19 101.19 0.44 798 /- 0.50 233
Ya 5 500 8.40 21/12/2007 18/12/2009 101.00 101.00 0.00 0.80 8.03 / - 178 197
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 100.22 99.70 -0.22 743 | - 174 223
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 103.00 103.00 0.00 0.00 6.43 / - 0.49

Yysaiums 4 750 12.33 27/03/2008 27/03/2009 105.77 105.77 -0.03 798 /- 1.20 210
Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 102.00 100.00 0.95 7.66 /- 2.88 148
fApocnasnb 400 9.00 18/12/2007 17/12/2009 99.69 99.35 0.00 - 933 /- 1.34 224
fApocnasckas 06r. 4 1,000 10.50 24/11/2007 26/05/2009 102.27 102.27 -1.94 -0.83 8.76 / - 1.29 281
fApocnasckas 06r1. 5 500 7.75 30/12/2007 30/12/2008 99.85 99.85 -0.10 - 7.80 /- 1.01 199
fApocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 99.18 99.18 0.63 754 | - 2.87 166
fApocnasckas 06r. 7 2,000 8.50 01/01/2008 30/03/2010 100.20 100.00 0.00 -0.30 -0.07 7.70 [ - 2.03 169
Tonnueo u sHepeemuka

Anbsrc HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 99.49 99.49 0.00 0.24 469 1 9.43 158 338
ACIN3K 1,500 12.00  02/01/2008 01/10/2008 31/03/2010 98.00 98.00 - - 5.70 / 15.20 074 910
BaLukupaHepro 3 1,500 830  25/12/2007 19/03/2009 09/03/2011 99.65 99.65 0.00 -0.10 1.64 3.67 1885 118 283
laanpom A4 5,000 822 13/02/2008 10/02/2010 103.05 103.05 -0.17 0.38 6.85 / - 1.94 81
raanpom A5 5,000 758  #NIANAp 09/10/2007 - - - - #NJANA. | #NIANA. |-

raanpom A6 5,000 695  07/02/2008 06/08/2009 100.40 100.40 - -0.15 0.20 681 /- 154 87
laanpom A7 5,000 679  01/05/2008 29/10/2009 100.30 100.10 0.00 0.00 - 6.79 / - 176 80
laanpom A8 5,000 700 01/05/2008 27/10/2011 100.86 100.86 0.00 -0.02 111 6.86 / - 3.30 68
laanpom A9 5,000 723 20/02/2008 12/02/2014 101.70 101.70 0.00 -0.20 1.10 7.01 /- 475 73
TuapoOrk 5,000 810  02/01/2008 29/06/2011 102.76 102.76 -0.14 1.16 735/ - 2.93

713U 3 1,500 1045  18/04/2008 18/04/2008 99.75 99.75 - - 0.20 11.32 /1132 0.40 557
rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 99.51 99.51 0.00 -1.09 -0.04 11.30 / - 150 516
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 100.00 96.00 0.00 -1.39 5.64 [ 9.92 2.03 375
Wrepa 2,000 9.75  07/12/2007 07/12/2007 100.00 100.00 0.02 0.11 9.77 1 9.77 0.07 419
Kyi6biluesasot 2 2,000 880  07/03/2008 04/03/2011 100.00 99.35 - 0.08 - 9.11 /- 2.67 288
TNewaHepro 2 3,000 854 01/02/2008 27/01/2012 99.85 98.70 0.00 -0.31 0.78 893 /- 3.27 267
TNewarepro 3 3,000 802  23/04/2008 18/04/2012 98.30 98.30 0.00 -0.15 0.70 8.67 /- 3.50 240
nykoun 2 6,000 725  20/11/2007 17/11/2009 101.73 100.55 081 6.75 1 6.75 175 75
nykoun 3 8,000 710 13/12/2007 08/12/2011 100.84 100.84 0.00 -0.20 097 6.98 /- 3.29 79
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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

nykoun 4 6,000 740 13/12/2007 - 05/12/2013 101.90 101.90 0.00 -0.45 0.95 713 /- 455 86
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 100.15 100.15 0.00 -0.12 0.40 7.23 /758 1.62 163
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 101.20 100.60 0.14 111 4.20 /754 3.44 133
MO3CK 6,000 805  11/03/2008 - 06/09/2011 100.29 100.29 0.00 -0.21 2.29 8.11 /- 3.08 190
ork 3 3,000 6.75  14/12/2007 14/1212007 09/12/2011 - - #NIANA. | #NJANA.| -

orK5 5,000 750  03/04/2008 01/10/2009 29/09/2011 99.55 99.55 0.00 -0.15 0.65 3.96 / 7.90 1.66 190
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 99.00 99.00 0.00 - 2.15 4.66 /8.17 211 207
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 99.55 98.50 0.00 -0.07 510 / 8.77 2.09 263
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 89.00 89.00 -0.89 0.97 7.72 1 22.09 0.84 1538
CanasatHedpteOprCutHes 3,000 10.00 13/11/2007 - 10/11/2009 - - - - #NJANA. [ #NJANA. |-

CaxaTpanHedrera3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 100.50 100.50 0.00 -0.05 0.05 3.13 / 11.24 0.49 546
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 99.88 99.50 0.00 - - 3.32 /8.03 175 199
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.06 100.06 0.00 -0.07 0.16 962 / - 0.31 402
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 99.20 99.00 0.00 0.10 0.73 3.24 /834 2.01 225
K 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 99.60 99.10 -0.10 -0.10 290 /821 1.35 228
K6 2,000 740 27/11/2007 26/02/2008 21/02/2012 100.00 99.30 0.05 055 0.61 / 8.87 0.27 331
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 99.98 99.25 0.00 291 /845 1.30 252
K 10 3,000 760  20/12/2007 - 17/06/2010 99.53 99.22 0.00 0.10 8.02 / #N/AN Ap|2.17 190
TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 99.10 98.00 0.00 4.82 855 2.05 244
Yensibarepro 600 840  15/11/2007 15/05/2008 13/05/2010 - - #NIANA. | #NJANA.| -

OHeprocTpot 1,500 950  23/11/2007 21/11/2008 20/05/2011 99.01 98.00 0.00 3.38 / 11.36 0.87 544
SkyTcKaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 100.00 97.70 0.00 - 035 3.08 /973 1.18 381
OCKE3C 1 5,000 880  18/12/2007 18/12/2007 100.22 100.17 0.00 - 6.94 / - 0.10 148
®CKE3C 2 7,000 8.25 25/12/2007 22/06/2010 103.06 103.06 -0.05 0.78 7.07 [ - 219 98
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.20 100.20 - -0.09 0.20 7.02 /- 0.97 125
®CKE3C 4 6,000 7.30 10/04/2008 06/10/2011 101.20 101.20 0.00 7.06 /- 3.23 88
®CKE3C 5 5,000 7.20 04/12/2007 01/12/2009 100.40 100.40 0.00 -0.18 0.40 711 /- 177 109
Memannypeus

Awmypmertann 1 1,500 9.80 28/02/2008 26/02/2009 100.65 100.20 0.00 -0.13 1.62 9.65 / - 113 372
Awmypwmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.50 99.05 0.00 -0.03 9.72 | - 191 357
Bernox 1 1,500 9.10 05/12/2007 - 03/06/2009 - - - - #NJANA. [ #NJANA. |-

Bernox 2 2,000 9.25 28/02/2008 27/08/2009 23/02/2012 100.30 100.30 0.00 0.80 4,03 /9.26 153 323
3onoto Cenurpapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 99.55 99.00 0.00 -1.73 2.25 1 14.68 0.52 869
3onoto Cenuraapa 2 300 14.50 01/01/2008 01/01/2008 28/06/2011 - - - #N/ANA. [ #NJANA.| -

Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 99.92 99.92 0.07 9.19 /- 143 319
Koxke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 99.30 99.30 0.00 0.20 271 5.19 /9.23 1.97 311
MarHeanT 1 1,500 8.25 20/12/2007 18/12/2008 99.35 98.90 - 9.29 /9.29 0.96 344
MarHeanT 2 5,000 8.20 28/03/2008 23/03/2012 98.00 98.00 - 0.02 8.95 / - 342 263
MAWP Whesct 2 1,000 10.80 27/11/2007 27/11/2007 99.99 99.99 0.00 0.19 0.54 11.03 / 11.03 0.04 537
MAWUP Wresct 3 2,000 11.15 02/04/2008 - 01/04/2009 99.30 99.30 0.00 -0.57 12.03 / - 118 622
Makew Mpynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 98.30 97.01 -0.72 -1.68 5.58 1 22.35 0.29 1585
Mert3asoa um. Ceposa 2,000 8.75 29/02/2008 27/02/2009 98.95 98.95 0.00 -1.10 -1.05 9.84 /- 113 390
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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
Memannypeus

Meven 1 2,000 550  22/11/2007 - 22/11/2007 100.98 99.50 0.00 121 /-1.21 0.04 -660
Meven 2 5,000 840  19/12/2007 16/06/2010 12/06/2013 101.98 101.98 -0.22 0.23 3.76 1 7.68 2.16 159
HuxHe-TNerckoe 1 550 20/12/2007 18/06/2009 98.50 98.50 - - 0.94 /094 159 -485
HuxHe-Tewckoe 2 400 12.00  08/01/2008 - 08/07/2008 98.50 98.50 0.00 -0.50 0.86 14.70 / 14.70 0.55 868
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 99.89 99.89 0.00 0.39 0.30 2.97 1 12.78 0.75 683
HCMM3 1,000 1.00  19/11/2007 19/05/2008 - - - #NIANA. | #NJANA. |-

OMK 3,000 920  06/12/2007 12/06/2008 100.62 100.62 8.24 /- 0.53 258
PycAn 3 6,000 720 21/03/2008 21/09/2008 99.49 99.49 0.00 0.01 7.95 /- 0.79 222
Cao6oaHbIit Cokon 2 600 1175 22/11/2007 - 22/11/2007 100.00 100.00 -0.27 1177 [ 1177 0.03 609
Cao6oaHbIit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 99.80 98.60 0.00 - -0.40 3.86 / 12.78 0.86 678
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.04 100.04 -0.12 0.67 /7.88 0.26 237
TMK 3 3,000 760  25/03/2008 24/03/2009 100.35 100.35 -0.19 0.45 7.45 | 7.45 1.23 160
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 100.50 100.50 - 1.00 0.78 /1 0.78 0.06 -459
Xaitnenz Fong 750 1275 02/01/2008 - 02/04/2008 100.50 99.71 0.16 059 13.04 / 13.04 0.35 722
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 100.71 100.71 0.02 1.99 / 8.42 0.54 276
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 100.00 100.00 - 1.00 / 1.00 0.75 -455
AsToBa33 5,000 770 25/12/2007 22/06/2010 99.30 99.30 -0.53 0.55 8.15 / 8.15 2.18 203
AsTonpu6op 500 30/04/2008 29/04/2009 99.95 98.80 -0.54 -0.25 043 /043 147 -533
Amren 1,200 800  15/11/2007 - 15/11/2007 - - #NIANA. | #NJANA. |-

ApHect 600 23/04/2008 23/04/2008 29/04/2009 99.70 99.00 0.00 044 | 1.44 045 -402
BaronMaLu 1 300 1350  20/12/2007 19/06/2008 100.01 100.01 -0.64 -2.49 13.87 / 13.87 0.51 792
BaronMaLu 2 1,000 11.00  19/12/2007 15/12/2010 97.50 97.50 0.00 -1.05 311 /- 2.72 -294
BKM 1,000 9.75 05/12/2007 - 04/06/2008 100.40 100.40 0.50 9.19 /919 0.50 350
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 99.95 99.85 0.00 0.30 0.71 /1 11.92 0.11 623
BonrabypMaw 600 14.00 09/04/2008 08/10/2008 99.74 99.74 0.00 14.78 | 14.78 0.77 869
BocTokuemeHT 800 12.00 22/11/2007 - 19/11/2009 100.10 100.10 0.00 0.16 / 0.16 191 354
A3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 100.14 100.14 - -0.01 0.44 0.64 /8.01 0.24 249
TmppoMawCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 99.20 99.20 0.00 3.15 / 11.75 0.47 595
I'C Cyxoro 5,000 7.85 27/03/2008 24/09/2009 26/03/2017 98.95 96.50 0.00 0.48 1.96 /9.40 1.63 335
[Tloporobyx 900 12/12/2007 11/06/2008 - #N/ANA. | #NIANA. |-

ENK 1,000 9.35 03/04/2008 02/10/2008 - - - #NJANA. [ #NJANA. |-

VxMatw 2 1,000 13.35 18/12/2007 17/06/2008 101.94 99.56 12.33 /12.33 0.52 648
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 102.94 102.94 0.29 7711 - 2.38 158
VckuTumuemeHT 2 500 06/02/2008 - 05/11/2008 100.35 100.35 -0.35 /-0.35 1.00 -598
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 99.85 99.85 - 2.69 /8.80 0.78 304
Kuposckuit 3-4 1,500 9.20 26/03/2008 24/09/2008 24/03/2010 100.00 98.70 0.00 3.82 /10.22 0.78 439
KMMNo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 98.90 95.00 0.00 4.95 [ 13.58 0.75 759
KpworenMatu 1 500 9.75 08/01/2008 - 08/07/2008 - - - #NJANA. [ #NJANA. |-

KpworenMatu 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 99.00 99.00 -0.50 0.70 3.85 /13.34 0.51 744
JIOMO 3 1,000 12.50 14/03/2008 09/10/2008 05/09/2009 99.12 99.12 0.00 -0.13 -1.81 6.53 / 12.86 0.78 291
9 HosiGps 2007 . Crp. 18/38
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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

Mapwitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 100.00 100.00 2.00 11.38 / 11.38 0.92 543
Mapwitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 99.64 99.64 0.00 -0.16 -0.01 257 11297 0.52 709
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 96.50 96.50 459 | 20.35 0.47 1395
Mur 1 1,000 785  05/12/2007 - 03/06/2009 - - - #NIANA. | #NJANA. |-

Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 100.00 99.00 0.00 0.93 / 10.64 0.31 499
Motosun. 3aogb! 1,500 940  24/01/2008 22/01/2009 99.21 99.21 0.01 -0.28 10.34 / 10.34 1.03 442
MotopoCtpouTens 800 10.00  20/03/2008 - 19/03/2009 100.00 99.00 10.65 / 10.65 117 467
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 97.07 97.07 0.00 0.32 6.98 / 13.26 0.90 722
HukocXvm 2 1,500 1125  15/11/2007 - 20/08/2009 - #NIANA. | #NJANA. |-

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 99.25 99.25 0.00 -0.04 0.50 1252 / - 163 626
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 102.84 102.46 0.00 -0.08 2.66 /8.08 1.22 221
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 99.94 99.40 0.00 3.20 / 11.02 0.53 525
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 99.80 99.80 0.00 -0.10 0.50 055 /13.29 0.08 754
OM3 4 900 28/02/2008 - 26/02/2009 85.00 85.00 13.30 / 13.30 1.15 719
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 102.94 101.00 0.00 -0.98 382 /775 158 178
MexaTskMpomMApmaTypa 500 1060  14/11/2007 12/11/2008 11/11/2009 - - - #NIANA. | #NIANA.| -

MeHonnake 1,500 1125 20/12/2007 19/06/2008 17/12/2009 99.99 98.70 0.00 1.15 371 /1273 0.52 686
nv3 1,200 960  22/01/2008 21/07/2009 99.60 99.10 - -0.05 452 | 452 154 -133
MpomTpakTop 1 1,500 03/01/2008 - 03/07/2008 99.79 99.79 - -0.01 0.74 0.32 /032 0.65 -520
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 101.05 101.05 0.00 -0.33 1.05 5.36 / 10.39 1.63 428
PoctBepron 800 930  27/11/2007 - 26/05/2009 100.10 99.80 0.00 033 /033 1.48 476
PbI6uHCKKaBens 1,000 10.75  04/12/2007 04/03/2008 28/02/2012 100.15 100.15 0.00 -0.10 0.77 / 10.64 0.28 500
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 - - - #N/ANA. [ #NJANA. |-

CanasarCrekno 2 1,200 10.50 30/04/2008 28/10/2009 100.00 100.00 0.00 - 10.77 1 10.77 1.65 463
CanioT JHeprus 3,000 9.80 25/12/2007 25/12/2007 99.91 99.80 -0.09 0.61 11.09 / 11.09 0.11 543
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 101.00 99.61 1.00 8.16 / 8.16 0.35 258
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 99.20 90.30 0.00 -3.99 -3.25 241 [ 14.66 0.92 851
Cesepcranb AsTo 1,500 8.00 24/01/2008 21/01/2010 100.62 100.62 0.00 -0.38 7.83 /783 1.87 177
Ceskabenb 1 500 1250  #N/ANAp 06/10/2007 - - HNIANA. | #NJANA. |-

CeBkabenb 2 1,000 10.50 - 28/11/2008 99.75 99.75 0.00 0.10 0.25 - /-

CeBkabenb 3 1,500 11.25 01/01/2008 27/03/2012 100.39 100.39 0.50 11.61 /- 3.12 522
Cubmpckmit LiemeRT 800 13/12/2007 - 12/06/2008 - - - #N/ANA. [ #NIANA. |-

Cubyp 1,500 7.70 08/05/2008 05/11/2009 01/11/2012 99.88 99.50 0.00 332 /8.03 1.75 199
CHX3 1,000 12.00 01/04/2008 29/09/2009 99.10 99.10 1.84 12.93 1 12.93 153 669
COK-AsToKOMN. 1,100 12.00 2410412008 - 24]04/2008 99.68 99.68 -0.02 0.34 13.12 / 13.12 0.40 726
TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 97.84 97.55 0.00 0.64 3.47 | 11.66 0.74 578
B3 1,000 9.25 2171212007 20/06/2008 18/06/2010 100.00 99.00 -0.14 244 110.33 0.54 458
TeHsop 500 12.20 20/11/2007 20/05/2008 17/11/2009 100.00 99.50 0.00 -1.25 3.42 /13.08 0.44 722
TepHa 1 500 1.00 18/12/2007 18/12/2007 16/12/2008 100.50 100.50 -0.35 /-3.58 1.10 -601
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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 2 1,500 1260  09/05/2008 - 04/11/2011 - #NIANA. | #NJANA. |-

TexHoHukomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 - - #NIANA. | #NIANA.| -

TexHoHuKomb 2 3,000 970 13/03/2008 10/09/2009 07/03/2012 96.70 96.70 0.00 1.00 531 /12.07 152 590
TpancMaw 1 1,500 1.00  01/12/2007 - 01/12/2007 - - #NIANA. | #NJANA. |-

TpancMaw 2 4,000 8.60  14/02/2008 12/02/2009 10/02/2011 99.67 99.67 0.00 0.52 1.92 359 /9.06 1.10 318
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 100.20 100.20 0.00 0.00 - 2731933 0.54 363
YHUKYM 1,000 1250  18/12/2007 18/12/2007 15/12/2009 99.50 99.50 0.00 0.20 0.70 088 / 17.72 0.09 1167
YpansaroH3asop 1 2,000 940  01/04/2008 - 30/09/2008 99.71 99.71 -0.11 0.77 9.96 /9.96 0.79 414
YpansaroH3asos 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.02 100.02 -0.03 0.13 1.40 / 10.25 0.36 335
YpanXumMnact 500 1050  25/01/2008 - 21/01/2011 - - - #NIANA. | #NJANA.

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 100.00 100.00 - 0.50 0.00 4.68 | 8.41 1.96 232
OMAIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 99.45 99.00 0.00 -0.12 1051 / 10.51 2.77 422
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 100.20 100.20 0.00 0.00 1.90 156 / 11.39 047 562
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 100.50 99.50 0.50 15.30 / - 2.19 926
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.75 99.75 -0.05 0.25 0.97 / 14.29 0.10 847
Axpren 200 12.00  18/01/2008 18/07/2008 17/07/2009 - - #NIANA. | #NIANA.| -

BonraTenexom 2 3,000 820  04/12/2007 02/12/2008 30/11/2010 100.52 100.52 -0.14 0.22 277 17.82 0.94 204
BonraTenexom 3 2,300 850  04/12/2007 - 30/11/2010 102.08 101.75 0.01 0.32 793 /- 247 157
BonraTenexom 4 3,000 799 11/12/2007 08/09/2009 03/09/2013 103.00 103.00 0.00 3.23 2.09 / 6.39 1.60 45
Danscesiab 2 2,000 885  05/12/2007 02/06/2010 30/05/2012 102.25 102.25 - 4.70 / 8.01 2.10 189
Danscesiab 3 1,500 860  05/12/2007 03/06/2009 101.00 101.00 0.00 - - 8.06 / - 1.34 175
UcTnaitn 2 3,000 1050  22/11/2007 - 22/05/2008 99.87 99.87 0.00 -0.08 -0.03 1152 / 11.52 0.46 859
KO Asna ®uHaHC 1,000 13.00 23/04/2008 23/04/2008 21/04/2010 100.00 99.56 0.00 -0.02 115 8.27 1 13.93 0.40 805
Wtepa 2,000 9.75 07/12/2007 07/12/2007 100.00 100.00 0.02 0.11 9.77 19.77 0.07 419
MITC 4 1,500 7.10 23/04/2008 22/04/2009 99.85 99.85 0.00 7.34 1734 131 147
MITC5 1,500 7.10 27/11/2007 25/05/2010 - - - #NJANA. [ #NIANA. |- -
MerachoH 3 3,000 9.25 15/04/2008 15/04/2008 95.00 95.00 2311 /- 0.35 1650
MMK TpaHcduHaHe 650 11.50 10/01/2008 10/07/2008 99.75 99.20 0.00 -0.51 12.66 / 12.66 0.57 676
PXA 2 4,000 7.75 05/12/2007 05/12/2007 100.06 100.06 - 6.89 / - 0.07 144
PXnA 3 4,000 8.33 05/12/2007 02/12/2009 103.00 102.85 -0.02 0.93 6.90 / - 176 89
PXA 5 10,000 6.67 24/01/2008 22/01/2009 100.05 99.90 -0.09 0.57 6.79 / - 1.09 100
PXA 6 10,000 7.35 14/11/2007 10/11/2010 101.18 101.18 -0.12 0.98 7.03 /- 248 89
PXn 7 5,000 7.55 14/11/2007 07/11/2012 102.99 102.80 -0.06 155 6.97 / - 3.85 75
CeBepo-3anagHblit Tenekom 2 1,500 7.50 #NIAN 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 100.48 100.30 - 0.74 | 8.16 0.28 263
Cesepo-3anagaHblit Tenekom 4 2,000 8.10 13/12/2007 08/12/2011 101.33 100.67 0.00 0.26 1.03 8.04 /- 3.22 179
CubvpbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 100.75 100.75 0.05 7.64 | - 0.43 208
CubvpbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 101.00 99.50 - 0.40 2.34 1767 0.79 195
CubupbTenekom 7 2,000 8.65 21/11/2007 - 20/05/2009 103.60 101.00 0.00 0.77 1.36 7.16 /- 133 127
Cwmaptc 3 1,000 14.10 01/04/2008 30/09/2008 29/09/2009 98.51 98.51 -0.49 -1.49 7.92 /16.53 0.74 1034
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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
TenekoMMyHukayuu, Mmedua, mpaHcnopm

Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.65 98.32 -0.21 1.14 12.33 / 12.33 1.04 629
YPCW 4 3,000 999  #NIANAp 01/11/2007 - - - #NIANA. | #NJANA. |-

YPCU'5 2,000 919 17/04/2008 - 17/04/2008 101.00 100.60 741 /- 0.41 187
YPCW 6 2,000 820  22/11/2007 20/11/2008 17/11/2011 100.35 100.35 0.29 2.09 /7.99 0.90 221
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 100.80 100.80 0.15 0.42 253 /7.90 1.20 204
Yetb-Tyra 600 990  15/11/2007 11/02/2010 - #NIANA. | #NJANA. |-

LlexTp. Tenerpach 3 700 9.75  02/01/2008 01/04/2009 - - - #NIANA. | #NJANA. |-

Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 110.16 110.16 -0.14 0.81 7731773 1.49 177
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.19 100.19 -0.07 0.19 1.73 / 7.98 0.74 226
JifproHuoH 1,500 1350  13/11/2007 10/11/2009 - - #NIANA. | #NJANA. |-

lOxTerekom 3 3,500 900  09/04/2008 10/10/2009 100.33 100.33 0.09 0.33 8.47 | 8.47 1.66 245
IOxTerekom 4 5,000 10.00  12/12/2007 09/12/2009 101.71 101.71 -0.68 147 9.40 / - 172 291
10T3iip 2 1,000 995  11/12/2007 - 10/03/2009 99.20 99.20 -0.79 1.20 11.03 / 11.03 1.12 503
10T3iip 3 2,000 10.40  18/12/2007 16/12/2008 14/12/2010 97.50 97.50 0.00 0.50 481 /1329 0.91 725
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/12/2007 30/06/2008 100.95 76.00 0.00 31.39 / 31.39 0.59 2376
AgTobaH WHesct 250 13.00  25/12/2007 23/09/2008 100.00 100.00 13.63 / 13.63 0.73 762
AVXK KO 1,000 900  26/02/2008 23/08/2011 100.10 99.55 0.00 9.25 /- 2.97 306
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 100.00 100.00 11.28 / - 178 507
AVXKK 3 2,250 940  15/01/2008 15/10/2010 100.00 100.00 973 /- 235

AVKK 4 900 870  01/02/2008 01/02/2012 105.20 104.25 0.00 7.60 / - 3.35 138
AVXKK 5 2,200 735  15/01/2008 15/10/2012 100.45 99.91 - 751 /- 3.88 128
AVKK 6 2,500 740  15/01/2008 15/07/2014 100.20 99.90 0.00 - 760 /- 4.94 132
AVXKK 7 4,000 7.68 15/01/2008 15/07/2016 101.49 101.49 0.00 -0.41 7.66 / - 5.95 129
AVXK 8 5,000 7.63 15/12/2007 15/06/2018 101.40 101.40 0.00 0.00 1.33 7.65 /- 4.69 117
AVXK 9 5,000 7.49 15/11/2007 15/02/2017 - - - - #NJANA. [ #NJANA. |-

AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 98.60 98.60 0.00 -0.30 0.76 9.45 1 9.45 1.05 356
AkunbaHk 600 11.60 24/04/2008 24/04/2008 23/04/2009 99.20 99.20 -0.05 0.95 434 113.88 0.40 799
Anbeha baHk 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 - - #NJANA. [ #NJANA.| -

Bank CaHkT-TMeTep6ypr 1,000 9.00 18/12/2007 19/06/2008 22/06/2009 100.00 98.85 0.43 3.88 /10.35 0.54 464
Bre 500 15/11/2007 12/02/2009 - - - - #N/ANA. | #NIANA. |-

BEPP 575 10.00 06/01/2008 11/10/2009 112.40 112.20 0.00 - 341 /341 171

Bospoxaenue 3,000 8.95 05/03/2008 - 03/03/2010 102.00 100.70 0.60 0.90 8.46 / - 1.95 236
BTb 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 99.65 99.65 0.00 0.05 -0.05 1.96 / 7.40 0.34 186
BTB 5 15,000 5.90 24/01/2008 25/04/2008 17/10/2013 - #NJANA. [ #NIANA.| -

BTE 6 15,000 5.75 16/01/2008 16/07/2008 06/07/2016 - - - #NJANA. [ #NIANA.| -

a3baHk 750 10.50 20/11/2007 21/12/2007 25/11/2008 99.80 99.80 - - 0.50 / 4.54 0.03 -88
l"asnpombaHk 1 5,000 7.10 31/01/2008 27/01/2011 99.90 98.45 0.00 0.18 - 752 [ - 2.69 136
l"asnpombaHk 2 5,000 6.54 28/11/2007 - 20/11/2013 100.03 99.88 0.00 0.00 0.06 6.66 / 6.66 4.63 204
I'no6akc 2,000 11.00 13/03/2008 13/03/2008 15/03/2010 98.50 98.10 0.00 -0.11 -0.10 10.86 / 16.81 0.30 1066
[Jenbta Kpeaut 1,500 7.09 04/12/2007 01/12/2009 - #NJANA. [ #NIANA. |-
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baHku u puHaHCHbI

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 97.34 97.19 0.00 0.00 -0.16 3.38 / 14.96 0.50 896
EspoKommepy 3 3,000 949 13/12/2007 12/06/2008 10/06/2010 97.34 97.19 0.00 0.00 -0.16 3.38 / 14.96 0.50 896
KunCoulinotexa 1 600 24/04/2008 - 22/10/2009 - - #NIANA. | #NJANA. |-

KunCoulinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 99.50 99.50 0.00 150 2.25 | 12.54 0.39 674
Kundunaxc 500 925  21/12/2007 19/12/2008 - - - #NIANA. | #NJANA. |-

3eHuT 2 2,000 839  16/02/2008 - 16/02/2009 99.15 99.15 -0.05 0.92 9.30 /- 111 339
3eHuT 3 3,000 845  14/11/2007 14/05/2008 09/11/2011 - - #NIANA. | #NJANA.| -

3eHuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 99.55 99.55 0.00 -0.10 158 /9.47 0.37 382
WrsectToprbark 2 350 1025 15/04/2008 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 99.90 99.90 - 0.00 2.25 /1191 0.31 618
Kut ®uHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 100.07 99.93 0.00 0.06 0.65 3.75 /1021 0.76 441
KMB 2 3,400 7.75  05/12/2007 03/12/2008 30/11/2011 99.40 99.40 0.00 2.28 / 851 0.93 271
Kpeawt Espona 3 3,500 7.94  06/02/2008 06/08/2008 03/02/2010 - - - #NIANA. | #NJANA.| -

TMokoBark 2 500 10.65 - 22/04/2008 99.91 99.91 - - - - - -
Macrep6atk 2 1,000 1150 23/11/2007 23/05/2008 99.95 99.95 0.00 0.75 1191 /11.91 0.46 610
Macrep6ark 3 1,200 1175 05/12/2007 - 30/11/2011 100.44 99.95 0.00 0.29 0.54 11.77 [ 1177 2.86 549
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 99.80 99.80 0.11 - 1.30 4.26 1 8.91 0.81 314
Megsenb 750 12.80  05/12/2007 03/09/2008 01/09/2010 100.60 100.60 1.10 3.69 / 12.56 0.69 664
MVA 1 2,200 10.00 - 21/12/2007 20/09/2012 103.57 103.57 0.00 047 - - -

MVIA 2 1,000 860  07/02/2008 - 09/08/2008 100.15 99.00 - 951 /951 0.68

MVA 3 1,500 940  29/11/2007 26/02/2009 23/02/2012 100.15 97.00 0.00 -1.58 9.15 / 11.01 111 504
MKB 2 1,000 10.40 06/12/2007 04/06/2009 100.10 99.98 0.04 0.14 0.47 1 0.47 1.49 428
MJIK ®unanc 550 12.90 2410172008 - 23/07/2009 100.00 95.00 0.00 15.39 / 15.39 137 905
MMB 2 3,000 6.50 13/02/2008 13/02/2008 11/02/2009 - - - #N/ANA. [ #NJANA.] -

MOWA 1 1,500 9.00 2171212007 - 2171212010 98.75 98.75 0.25 - 9.82 /9.82 1.93 359
MOWA 2 3,000 7.99 07/03/2008 19/12/2007 07/09/2011 100.00 100.00 - 152 8.14 /8.16 2.56 197
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 97.50 97.50 0.00 0.00 -3.19 1159 / - 1.02 515
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 98.69 95.00 0.00 492 /11.84 1.19 579
Moc. 3anor. Bank 800 11.65 16/11/2007 17/11/2009 - - #N/ANA. [ #NJANA. |-

MocKommepubark 1 1,000 9.30 05/12/2007 - 10/12/2008 99.97 99.97 0.00 0.64 /0.64 1.04 418
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 95.00 0.00 1.00 -5.00 3.71 /1258 1.32 644
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 99.99 99.99 0.00 0.09 0.27 0.56 / 8.38 0.10 286
HOK 1,000 9.80 07/02/2008 09/05/2008 12/05/2009 - #N/ANA. [ #NJANA.| -

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 99.40 99.40 0.64 1.02 9.05 /- 1.55 301
Mpobuatec 5 1,000 8.69 30/04/2008 01/08/2008 29/04/2009 100.05 100.05 8.84 /883 1.30 316
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Mpocesiabbank 4 600 820  #NIANAp - 01/11/2007 - #NIANA. | #NJANA. |-

Mpocasiabbank 5 4,500 799 22/11/2007 21/05/2009 17/05/2012 98.70 98.70 3.17 1911 1.30 316
nenr 1,100 1170 21/04/2008 20/10/2008 19/10/2009 - #NIANA. | #NIANA.| -

M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 - #NIANA. | #NIANA.| -

PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 - - - #NIANA. | #NIANA.| -

PeHHIC 750 1040 01/04/2008 01/04/2008 30/03/2010 98.90 98.90 - - 224 11372 0.35 788
Poc6ak 3,000 789 15/02/2008 15/02/2009 100.40 99.11 0.00 -0.30 - 8.09 / 8.09 113 225
PCXB 1 3,000 720  05/12/2007 04/06/2008 99.80 99.80 0.00 -0.25 0.14 7771177 0.52 214
PCXEB 2 7,000 785  21/11/2007 - 16/02/2011 100.60 100.60 -0.05 1.40 786 /- 2.66 168
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 99.20 99.20 0.00 -0.15 1.15 2.04 /7.87 1.96 181
PTK-NuauHr 4 2,250 880  08/04/2008 08/04/2008 - - - #NIANA. | #NJANA. |-

PTK-NuauHr 5 2,250 835  14/02/2008 12/08/2010 98.65 98.65 115 9.10 / 9.10 2.27 329
Pycckuit Ctangapt 3 2,000 8.40 #N/AN Ap - 22/08/2007 - - - #N/ANA. [ #N/ANA. |- -
Pyccxuii CTanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 96.96 96.96 0.00 -0.04 0.76 379 /12.76 0.73 683
Pycckuii CTanpapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 96.70 86.71 0.00 -3.95 -2.30 6.29 / 16.23 1.08 996
Pycckuii Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 98.80 98.80 0.05 0.05 1.00 1.16 / 12.15 0.34 640
Pyccxuit CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 97.00 97.00 0.00 256 / 12.04 0.82 612
Pyc®anaHcbank 1 1,500 765  04/12/2007 02/12/2008 - #NIANA. | #NJANA. |-

Pyc®ataHcbank 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 98.05 97.55 0.00 -0.10 0.43 9.02 /- 1.91 290
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 101.98 101.98 - - 6.18 8.59 / 8.59 1.19 270
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 99.25 98.21 0.00 0.24 113 10.38 / 11.50 0.69 568
CastabbaHk 2,000 890  24/01/2008 23/04/2009 21/04/2011 98.00 97.30 0.00 0.15 1.30 4.75 / 11.10 1.24 508
CesepHas Kasna 1,000 10.75 03/01/2008 02/10/2008 01/10/2009 100.00 99.00 0.00 -0.50 10.54 /11.38 0.78 546
CnaslHeBcTbaHk 2 900 9.50 28/04/2008 27/10/2008 - #NJANA. [ #NJANA. |-

CobuHBaHk 2,000 12.00 14/11/2007 13/05/2009 - - #NJANA. [ #NIANA. |- -
ConupapHocTb 1 1,000 10.75 04/12/2007 - 01/12/2009 99.50 99.50 0.00 0.74 0.50 0.60 / 0.60 2.00 1316
ConupapHocTb 2 950 10.70 20/01/2008 22/04/2008 20/04/2010 99.00 99.00 - 3.61 /1 13.64 0.39 779
Coto3 1 1,000 9.25 24/01/2008 21/12/2007 24/04/2008 100.10 100.05 -0.01 0.56 9.39 /8.90 0.41 379
Coto3 2 2,000 8.37 04/04/2008 05/10/2009 100.00 100.00 0.00 0.15 8.54 | - 1.65 250
Cripy Bakk 1 500 925  15/11/2007 - 15/11/2007 - - - HNIANA. | #NJANA. |- -
CnpyT bark 2 1,000 10.74 06/12/2007 05/06/2008 31/05/2012 99.00 98.00 0.00 0.50 1.75 / 1419 0.49 825
CTUH 300 15.50 01/04/2008 01/04/2008 100.21 100.21 -0.74 15.36 / 15.36 0.34 939
CypocTpouTenbHblit bank 1 1,500 03/01/2008 - 02/07/2009 99.50 99.50 - -0.10 0.21 0.30 / 0.30 1.64 -550
CypocTpouTenbHblit bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 99.55 98.85 0.00 2.20 2.57 111.19 0.52 541
TathHK 500 11.00 06/02/2008 06/02/2008 100.00 99.90 0.00 -0.05 11.36 / 11.36 0.22 569
Tat®oHp 3 1,500 10.00 20/11/2007 19/05/2009 100.08 100.08 0.03 0.11 12.16 / 12.16 1.24 608
TK ®uHanc 1,000 10.50 20/03/2008 - 18/09/2008 - - - #NJANA. [ #NIANA. |- -
TpaxcKanutan 800 9.20 27/11/2007 29/05/2008 01/06/2009 99.80 98.00 0.00 412 [ 11.75 0.49 604
TpaHcPuHaHC 3,000 10.50 25/12/2007 25/09/2009 99.50 99.50 11.24 | - 154 526
TypaHanem 3,000 7.75 08/04/2008 06/10/2009 - #NJANA. [ #NIANA. |-
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YBPP 2 1,000 1025 03/01/2008 02/07/2009 98.39 98.00 -0.12 11.96 / 11.96 1.36
YpanfluaunrLientp 1,000 10.00  23/04/2008 28/10/2009 97.08 97.08 2.74 12.04 / 12.04 1.63
YPCA1 1,500 765  24/01/2008 24/04/2008 99.00 99.00 0.00 10.28 / 10.28 0.41
YPCA 2 1,500 760 14/12/2007 12/12/2008 - - - #NIANA. | #NJANA. |-
YPCA 3 3,000 960  06/12/2007 04/06/2009 99.05 99.05 -0.25 -0.25 1052 / - 1.30
YPCA5 3,000 10.05  22/04/2008 - 18/10/2011 100.00 100.00 0.00 0.12 1.30 1030 / - 3.03
XKo 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 - - #NIANA. | #NJANA.| -
XKo 3 3,000 945  20/12/2007 18/09/2008 16/09/2010 98.70 98.05 1.07 3.60 / 11.95 0.74
XKo 4 3,000 995  16/01/2008 15/10/2008 12/10/2011 98.69 98.26 0.00 -0.03 291 /1221 0.80
XMITK OtkpbiTve 200 11.00  13/11/2007 - 11/11/2008 - #NIANA. | #NJANA. |-
LienpWHsectBank 2 1,500 10.00  10/11/2007 11/05/2008 11/11/2009 - - - #NIANA. | #NIANA.| -
JKenoBank 1,000 10.75  25/12/2007 25/12/2007 29/12/2009 99.94 99.75 0.00 0.71 / 12.47 0.11
Onemre 200 20/11/2007 08/02/2008 - - - #NIANA. | #NJANA. |-
IOHMacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 99.50 99.00 -0.05 0.00 3.06 / 3.06 1.19
Jleekass u nuweeass NnPOMbIW/NEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 96.00 96.00 - 114 /114 3.58
ArpoxonauHr 1,000 1275 18/01/2008 - 24/07/2009 99.04 99.04 -0.40 0.09 14.07 / 14.07 1.36
AnapywkuH 2 1,000 1230 28/11/2007 25/11/2009 23/11/2011 99.35 99.35 0.00 -0.45 6.95 / 13.06 157
Antan 150 01/01/2008 30/06/2009 99.00 99.00 061 /061 1.63
BanTuka 1,000 875  20/11/2007 20/11/2007 100.05 100.04 0.00 0.00 7.05 / 7.05 0.03
BanTumop 3 800 1125 15/11/2007 - 15/05/2008 - - #NIANA. | #NJANA. |-
BopoauHo 2,500 1050  19/12/2007 18/06/2008 16/12/2009 99.60 99.60 0.00 - 3.33 /1147 0.52
BB 2 3,000 900  19/12/2007 - 15/12/2010 102.70 102.70 0.25 8.16 / - 2.49
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 99.93 98.50 0.00 -0.73 1.07 /20.18 0.10
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 100.00 100.00 2.09 /11.19 031
[biMoB 800 10.99 02/05/2008 02/05/2008 30/10/2009 99.75 99.75 0.00 0.06 0.55 2.88 /11.86 0.43
3epHoBas koM. Hactiowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 102.00 102.00 - 2.74 19.24 0.54
WHTypuct 1,000 9.00 23/04/2008 - 21/04/2010 100.80 97.40 0.00 - 9.64 / - 2.06
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 99.80 99.80 0.00 0.60 0.82 /13.80 0.11
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 99.70 98.00 0.00 -0.45 3.69 /3.69 1.22
KpacHbiit boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 - - - #N/ANA. [ #NJANA.| -
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 98.39 98.30 0.00 3.53 /16.00 0.46
MenbH. komB. B COKIbH. 1,000 28/02/2008 - 26/02/2009 97.00 97.00 2.37 1237 1.27
Mutnena ®ya 1,000 12.50 20/11/2007 19/02/2008 16/02/2010 99.99 99.99 0.00 157 /1312 0.24
MKX 2 1,000 12.90 26/02/2008 26/02/2008 25/08/2009 - - - - #NJANA. [ #NJANA.| -
MsicHas kopn. EBpocepauc 1,500 13.25 18/12/2007 18/12/2007 99.00 99.00 -0.02 -1.00 24.78 | 24.78 0.09
Hosble YepemyLukm 2 300 11.30 22/01/2008 22/04/2008 100.00 100.00 0.00 2.50 11.77 1 11.77 0.40
HyTpulHBecTXonanHr 1,200 9.50 11/12/2007 09/06/2009 98.50 98.50 0.00 -0.52 -1.00 4.66 | 4.66 1.43
Owmena 50 1800  #N/ANAp 03/10/2007 - - - HNIANA. | #NJANA. |-
OCT2 1,000 08/05/2008 08/05/2008 99.99 99.99 1.99 0.02 / 0.02 0.50
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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 99.60 99.00 0.00 - 035 /133 053 -417
OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 98.79 98.79 0.00 -0.36 0.79 1022 / - 0.76 215
MapHac 2 1,000 10.80  22/11/2007 19/11/2009 17/11/2011 93.40 93.40 0.00 0.90 8.02 / 15.44 156 902
PyceKuii TexcTumb 2 1,000 1275 06/03/2008 05/03/2009 98.38 98.38 0.09 -1.32 1459 / 14.59 1.08 893
Pyccxkuit TexkcTunb 3 1,200 1450  22/04/2008 - 20/10/2009 100.00 100.00 - -0.09 0.04 15.01 / 15.01 153 864
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 97.95 97.95 0.00 1.05 -0.95 3.23 / 1554 0.75 942
CaH WTep6pio 2 4,000 800  14/02/2008 13/08/2009 99.75 99.25 0.00 847 /- 152 247
Cureprus 1,000 23/04/2008 22/04/2009 99.60 99.60 0.12 -0.40 0.28 /0.28 1.45 -547
Cnaprak T[ 500 13.00  23/01/2008 23/01/2008 100.00 100.00 0.00 0.00 13.16 / 13.16 0.18 739
Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 99.23 99.23 1.23 10.90 / 10.90 113 491
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 100.00 100.00 0.00 173 4.09 /9.04 1.32 308
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 99.29 99.29 0.00 0.29 257 1 13.92 0.30 809
J0KO 2 1,500 1050  25/01/2008 25/01/2008 22/01/2010 100.00 98.87 -0.09 0.34 1.28 / 1353 0.19 776
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 98.70 98.70 5.36 / 10.81 153 471
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 98.45 98.45 0.00 - 551 / 12.61 0.93 660
ANnn 1,500 1099 22/02/2008 - 21/08/2009 97.50 97.50 - 035 -1.33 12.97 [ 12.97 1.44 676
Anbkop 1,500 1075 11/12/2007 11/12/2007 08/12/2009 100.00 99.02 0.00 -0.24 0.69 0.69 / 16.90 0.08 1090
Anexa 36.6 3,000 989  01/01/2008 01/07/2008 30/06/2009 99.80 99.80 0.00 - 0.50 10.26 / 12.87 055 698
Apbar MpecTuk 1,500 1050 21/12/2007 20/06/2008 100.00 96.00 - -1.10 -0.63 14.45 | 14.45 053 846
Atnant M 1,000 12.25 15/11/2007 - 13/11/2008 99.99 99.99 0.00 0.49 -0.71 11.59 / 11.59 0.84 713
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 99.90 99.90 0.20 0.90 6.20 / 12.47 0.83 651
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 99.90 99.41 0.00 0.06 2.59 /12.28 0.45 646
BenasKomnnekt Mntoc 500 12.60 24/04/2008 24/04/2008 22/10/2009 98.99 94.26 0.00 495 [ 21.72 0.40 1524
Benbiit Pperat 1,000 14.50 13/12/2007 - 17/12/2009 99.62 99.62 0.00 -0.38 0.62 1553 / - 157 909
Bpasepc 500 12.50 20/12/2007 21/12/2007 25/12/2009 98.50 98.50 0.00 - - 2.94 | 28.55 0.09 2148
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 99.75 99.75 0.00 -0.02 0.71 10.88 / 10.88 1.04 492
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 100.35 100.35 0.00 -0.05 2.32 10.98 / - 1.83 478
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 99.80 99.80 0.00 1.05 2.20 /11.10 0.53 532
[hxeir-Ocp-Cun 1 2,000 9.25 24/04/2008 23/10/2008 20/10/2011 97.23 97.23 0.00 0.23 3.12 /12.78 0.83 681
[hxeir-Ocp-Cun 2 1,200 5.00 04/12/2007 - 04/12/2007 - - - #NJANA. [ #NJANA. |-

[Ilvkas Opxupes 1,000 13.00 10/01/2008 10/07/2008 09/04/2009 99.80 99.80 6.58 /13.98 0.57 801
Iuken 3,000 9.25 20/03/2008 - 17/03/2011 95.00 90.01 -1.50 12.38 / - 261 599
Dukene TperauHr 1,800 11.00 20/01/2008 20/01/2008 20/07/2009 - - - #N/ANA. [ #NJANA.| - -
[JomodmHaHe 1,000 12.50 14/02/2008 14/02/2008 98.61 98.61 -1.37 18.62 / 18.62 0.22 1246
Espocetb 2 3,000 10.25 04/12/2007 - 02/06/2009 99.71 99.71 0.00 0.86 0.64 / 0.64 1.48

EpuHas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 100.00 100.00 3.59 /11.02 0.82 515
/mMnnoans 300 11.25 30/01/2008 30/07/2008 97.00 97.00 16.34 / 16.34 0.60 1019
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Topeoens

Wrkom-Napa 1 700 1200  22/11/2007 22/11/2007 100.04 100.04 0.04 0.16 1117 /1117 0.03 552
Wrkom-Napa 2 1,400 1200  16/11/2007 - 12/02/2010 - - #NIANA. | #N/ANA. |-

Wrkom-Napa 3 2,000 11.00  14/12/2007 12/06/2009 10/06/2011 98.50 97.50 0.00 0.00 591 / 12.98 1.29 683
WHmapko 1,000 1050 21/12/2007 - 19/12/2008 100.03 100.03 - 1.07 / 1.07 1.05 -459
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 99.90 99.90 -0.06 0.60 4.09 /9.07 1.03 321
WHnpom 3 1,300 895  21/11/2007 18/05/2011 99.80 99.80 - 0.00 0.44 9.22 19.22 272 298
WUckpacog 2 300 1330 04/03/2008 - 02/03/2010 103.00 103.00 0.00 0.25 -0.03 1211 / - 1.81 584
Kapo 700 1250  25/12/2007 24/06/2008 2211212009 99.50 99.50 0.00 4.08 /1374 0.52 781
Kapycenb GuHanc 3,000 975  20/03/2008 18/09/2008 12/09/2013 99.25 99.25 0.00 -0.15 0.23 1.63 / 10.94 0.76 509
Koneika 1 1,200 940  18/12/2007 - 17/06/2008 97.18 96.21 - 16.09 / 16.09 051 999
Koneiika 2 4,000 870  21/11/2007 18/02/2009 15/02/2012 92.80 92.80 -0.19 -3.50 4.74 | 15.85 1.03 960
Koneika 3 4,000 980  21/11/2007 20/08/2008 15/02/2012 95.45 95.45 0.00 -1.55 11.63 / 15.69 0.64 959
NasepHa 1,000 11.00  10/04/2008 - 08/04/2010 100.50 99.00 - 11.42 [ 11.42 1.95 519
TP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 99.95 98.50 0.00 - 4.61 /17.04 0.45 1091
M. Bugeo 2,000 10.00  21/11/2007 18/11/2009 100.00 100.00 0.00 - 0.00 0.16 / 0.16 1.93 439
Markur 1 2,000 934 21/11/2007 19/11/2008 100.77 100.52 0.00 0.06 0.20 885 /- 0.89 303
Markut 2 5,000 820  28/03/2008 23/03/2012 98.00 98.00 0.02 - 8.95 /- 3.42 263
Mapra 1 700 14.84  22/11/2007 22/05/2008 98.10 98.10 -0.20 -0.40 19.57 / 19.57 0.42 1323
Mapra 2 1,000 1200 05/12/2007 - 06/12/2009 100.15 99.55 0.13 0.85 12.44 | 12.44 161 619
Mapra 3 2,000 13.00  01/02/2008 01/02/2008 02/08/2011 98.31 98.31 0.12 1.01 1.29 / 21.58 0.19 1465
Matpuya 1,200 12/12/2007 10/12/2008 94.88 94.88 - -0.63 4.95 | 4.95 1.04 -76
MuHHeCko 500 1375 13/12/2007 10/12/2009 100.07 100.07 0.00 0.09 0.06 14.16 / - 157 780
Mvp 1,000 1050  27/12/2007 - 2711212007 100.19 100.00 0.00 -0.10 0.10 9.79 /9.79 0.12 420
MoHeTka 1,000 10.70 15/11/2007 15/05/2008 14/05/2009 - - - #N/ANA. [ #NJANA.| -

MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 99.98 99.98 0.00 -0.02 11.03 / - 0.94 512
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 99.95 99.95 - 0.75 / 11.30 0.10 564
MapkeTXonn 300 13.10 03/01/2008 02/10/2008 01/04/2010 100.70 99.75 0.00 13.63 / 13.45 1.83 757
[MatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 99.25 98.60 0.00 -0.23 112 355 /12.37 0.53 652
MpoTexk 5,000 8.90 07/05/2008 04/11/2009 02/11/2011 97.80 97.80 5.37 11041 1.69 428
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. [ #NJANA. |-

PKC 1,500 10.20 16/04/2008 15/10/2008 15/04/2009 100.01 100.01 0.01 0.01 3.16 /1 4.85 0.87 -81
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 99.79 99.79 0.00 -0.21 0.79 2.09 /11.43 0.48 565
Camoxsan 1,500 11.40 23/04/2008 23/04/2008 21/10/2009 99.90 99.90 0.00 2.10 2.78 111.94 0.41 617
CanBent 1,000 10.00 05/12/2007 03/12/2008 99.95 99.55 0.00 10.50 / 10.50 0.91 460
COPYC 1,200 - 07/02/2008 - 05/11/2009 99.97 99.97 0.00 0.42 0.02 / 0.02 1.99 -588
CronunyHble FacTpoHOMbI 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 99.00 99.00 191 /1225 0.47 643
TOAN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 94.95 94.10 0.00 9.53 0.43 6.50 / 23.54 0.46 1684
Ton-Knura 1 700 5.00 07/02/2008 05/02/2009 87.00 75.00 3.00 19.80 / 19.80 1.08 1323
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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

Ton-Knura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 99.80 96.00 0.00 4.67 1 13.01 0.92 698
YaMypTHedTs 1,500 950  01/12/2007 - 01/09/2008 99.77 99.77 0.77 10.16 / 10.16 0.71 438
YK KOPA 1,000 1200  15/01/2008 15/01/2008 14/07/2009 99.35 99.35 1.73 1 16.54 0.16 1057
®aatoH Aspo 1,000 1050 31/01/2008 31/01/2008 30/07/2009 100.00 97.65 0.00 -1.16 211 /1635 0.21 1040
IO TpanautCepauc 2 1,200 1150  27/11/2007 25/11/2008 101.00 101.00 10.73 1 10.73 0.87 483
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  01/04/2008 01/04/2008 29/09/2009 99.00 98.80 0.00 -0.06 314 [ 1522 0.34 928
Arpo-Cotos 1,500 25/12/2007 21/06/2011 96.00 96.00 - - 1.14 1114 3.58 -493
ArpoxonanHr 1,000 1275  18/01/2008 24/07/2009 99.04 99.04 -0.40 0.09 14.07 | 14.07 1.36 781
Apkapa 1 600 1320 28/12/2007 28/06/2008 99.90 99.00 -0.45 -0.05 14.82 | 14.82 0.42 870
Apkana 2 700 1331 21/02/2008 - 20/02/2009 99.35 98.10 -0.78 15.26 / - 0.79 900
Apkana 3 1,200 1365  03/04/2008 02/10/2008 31/03/2011 99.40 99.40 0.00 -0.40 0.70 4.02 | 14.85 0.76 878
BenlpaHKopm 700 1090  04/12/2007 02/12/2008 100.00 100.00 1.10 0.70 / 0.70 1.03 559
rOToK 2 1,500 20/12/2007 18/06/2009 98.00 98.00 1.26 1 1.26 1.59 -453
3 OuHaHe 400 11.00  23/11/2007 23/05/2008 97.84 95.01 0.00 - - 19.09 / 19.09 0.44 1278
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 99.40 99.40 0.05 0.75 13.50 / 13.50 0.89 744
HIK 500 1245  31/01/2008 31/01/2008 99.55 99.55 0.69 0.55 14.80 / 14.80 0.20 893
oro?2 1,200 1295  26/02/2008 25/02/2009 98.50 98.50 0.00 -0.50 15.01 / 15.01 0.86 876
Masa 1 350 100  15/12/2007 - 15/06/2008 100.05 100.05 0.92 / 0.92 0.59 -458
Masa 2 1,000 1250  11/11/2007 09/05/2008 21/10/2011 - #NIANA. | #NIANA.| -

N3¢ Cotos 300 1000  #N/ANAp 09/10/2007 - #NIANA. [ #NIANA. |-

Paarynsi 1 2,000 1.00  03/04/2008 - 02/10/2008 99.00 85.00 - - 10.84 / 10.84 0.88 497
Paarynsi 2 2,000 1025  01/04/2008 01/04/2008 27/09/2011 99.25 99.25 0.00 -0.30 1.27 | 12.56 0.35 679
Paarynsi 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 99.25 98.75 0.00 -0.05 112 392 /1213 115 608
Pycarpo 1,000 8.50 18/01/2008 19/07/2008 - - - - #NJANA. [ #NJANA. |- -
Cu6 Arp Mpynna 400 11.50 21/11/2007 20/05/2009 100.00 99.70 0.00 0.30 12.65 / 12.65 1.23 1094
CopapyxecTso 2,500 10.45 24/04/2008 22/10/2009 98.70 93.65 0.00 -1.67 -0.23 1312 / - 1.62 685
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 99.25 99.25 -0.25 -0.29 13.91 / 13.91 0.48 797
ApnamaHT 2 2,000 11.25 22/11/2007 - 20/05/2010 97.94 97.94 0.00 -0.06 12.78 | 12.78 1.93 646
ATOMCTPOiI3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 100.20 100.20 347 1775 133 185
nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.55 100.55 0.32 0.59 249 /951 0.76 372
[IKC ®XC Pb 500 12.00 27/11/2007 - 24/11/2009 100.00 100.00 - 0.29 /0.29 1.93 634
XK cbuHaHCe 1,000 14.00 20/12/2007 20/12/2007 24/12/2009 99.85 99.85 0.00 - 0.85 0.82 /16.11 0.10 1018
V/IHKoM 1,250 13.10 - 28/03/2008 28/03/2009 98.67 98.67 0.00 0.67 -1- -

WuTerpa 1 2,000 10.50 21/03/2008 - 20/03/2009 100.65 100.15 0.00 0.25 122 1042 / - 117 444
WHTerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 101.22 100.00 0.00 0.11 5.64 /10.62 1.66 448
Kamckas fnonuHa 3 500 12.80 12/12/2007 09/06/2008 04/06/2009 100.60 100.60 - 0.07 0.60 12.23 /1 12.23 0.50 622
JICP 1,000 10.00 20/03/2008 - 20/03/2008 99.80 99.80 0.00 -0.20 10.78 / 10.78 0.33 509
JICP WHesct 2,000 10.70 04/12/2007 03/06/2008 08/12/2009 100.50 100.00 0.25 2.87 11047 0.49 473
MeTtpocTpoi 1,500 8.47 28/03/2008 28/03/2008 23/09/2011 100.00 100.00 0.00 0.85 / 8.61 0.35 301
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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

M-WHaycTpus 1,000 1225  19/02/2008 - 16/08/2011 104.00 102,50 - -0.23 11.47 [ - 2.76 512
MVAH 2,000 1237 04/03/2008 02/09/2008 02/03/2010 88.99 88.99 0.00 -0.01 -3.01 10.39 / 30.26 0.60 2276
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 100.29 100.29 -0.07 0.79 10.31 / 10.31 0.68 451
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 101.90 101.15 0.00 3.18 10.31 / - 155 421
Mepecset 200 1750  #N/ANAp 02/10/2007 - #NIANA. | #NJANA. |-

MK 5 1,120 920  20/11/2007 - 20/05/2008 99.75 99.35 - 10.47 / 10.47 047 817
PWpynn 1,200 11.85  27/12/2007 26/06/2008 26/12/2009 98.95 98.95 0.00 - 045 4.17 | 14.04 0.53 802
CrpoiiTpaHcras 3,000 960  26/12/2007 - 25/06/2008 100.99 100.15 0.00 -0.09 0.38 8.80 / - 0.56 310
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 99.50 99.15 0.42 4.15 [ 14.73 0.35 882
LyH1 1,000 11.00  24/04/2008 24/04/2008 2210412010 99.20 99.20 0.00 -0.42 -0.06 245 / -8.91 2.29 -261
LyH 2 1,500 1119 23/01/2008 23/07/2008 20/01/2010 9951 99.51 -0.19 3.89 / 12.05 0.61 619
FOCKK 600 13.00 01/01/2008 01/07/2008 101.00 101.00 0.00 11.60 / 11.60 0.55 578
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RU vs UST& RU vs BRA, spread curve
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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 101.265625 101.33 0.00 0.23 3.57 0.73 1.077 111
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 102.15625 102.22 0.00 0.39 3.49 1.489 1.864 1.946
T45/812/31/11 4.625 31/12/2011 16.131MMM 103.3125 103.38 -0.02 0.50 374 11.478 3.684 3.88
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 102.671875 102.73 -0.03 0.23 4.26 6.936 7.175 7.625
T41/2 02/15/36 45 15/02/2036 26.397MMM 97.1875 97.25 -0.02 -0.78 4.68 2.223 15.543 15.612
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 141.9740 142.47 0.00 -2.36 5.68 1455 6.9 10.113
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 179.85 180.35 0.00 -1.18 5.95 154.60 9.95 18.59
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.7500 112.90 0.00 -0.40 5.67 147.4 6.8 7.702
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.7500 112.90 0.00 -0.40 5.6700 147.4 6.8 7.702
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.58 98.71 0.00 2.02 5.72 209.79 0.48 0.48
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 92.12 92.37 0.04 1.89 5.49 192.96 3.14 3.03
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.75 112.90 0.00 -0.40 5.67 147.44 6.76 7.70
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.83 106.08 0.07 011 4.48 54.23 1.80 1.91
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 127.14 127.34 0.23 -0.05 4.92 95.65 5.29 6.81
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 37.1210 37.25 -0.08 0.47 99.50 #N/AN Ap 0.9 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 37.0620 37.28 -0.01 0.18 64.19 #N/AN Ap 16 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 37.8430 38.21 -0.10 -0.10 44.46 #N/AN Ap 25 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 36.6300 37.20 -0.12 -0.11 3251 #N/AN Ap 36 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 36.4940 37.19 -0.04 0.47 24.81 #N/AN Ap 45 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 476.62 #N/AN Ap 0.2 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 118.32 118.82 -0.06 -0.19 4.30 81.16 170 2.04
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 121.68 122.18 -0.01 -0.45 5.08 145.79 333 4.20
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 126.60 127.10 -0.28 -0.87 5.61 167.93 4.90 6.42
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 139.24 139.42 -0.62 -0.91 5.59 140.71 6.36 9.22
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 158.36 158.86 -0.46 -1.74 5.92 167.98 7.24 11.88
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 144.89 145.39 -0.59 -2.40 6.13 172.85 10.23 14.97
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.26 113.36 -0.75 -1.81 6.14 154.91 12.89 15.07
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 103.59 103.66 -0.01 0.15 3.85 28.26 1.01 1.08
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 107.05 107.19 0.00 0.08 456 101.03 3.03 343
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 98.32 98.62 0.00 0.28 451 42.55 5.88 5.83
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 118.93 119.43 0.00 0.08 5.86 142.39 11.07 13.37
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.52 106.72 -0.01 -0.07 4.92 139.34 1.34 1.44
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.79 112.99 -0.08 -0.20 5.22 180.60 2.27 2.64
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.17 113.83 -0.08 -0.87 5.89 190.99 531 6.25
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 109.04 109.29 0.12 -1.35 6.06 188.87 6.62 7.45
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 120.43 120.93 -0.21 -0.66 6.48 207.50 10.19 12.62
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 149.16 150.06 -0.73 -1.53 6.39 190.15 11.19 17.23
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 111.74 112.32 -0.38 -2.19 6.46 187.34 12.73 14.56
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 970.412MM 107.41 107.61 0.00 -0.24 4.16 61.63 1.16 1.28
MEX 7 1/2 01/14/12 7.50 14/01/2012 874.959MM 109.66 110.18 -0.05 -0.36 484 121.06 352 3.96
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 142.58 143.08 -0.04 -0.34 5.25 114.23 6.09 8.88
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 103.56 103.56 -0.09 -0.06 5.10 83.08 8,51 9.26
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 164.31 164.81 -0.14 -0.80 5.78 139.84 9.87 16.36
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 110.89 111.39 -0.13 -1.19 5.92 135.49 12.94 14.67
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 104.00 104.38 0.00 0.00 5.06 151.98 124 131
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.46 202.55 2.80 3.10
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.42 251.71 4.74 5.34
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.76 252.64 7.03 9.04
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.52 216.29 9.24 13.41
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 219.53 11.75 11.66
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.69 107.06 0.00 0.20 4.37 85.10 1.36 151
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.59 109.97 0.00 0.07 4.90 121.10 3.79 4.20
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 106.69 107.19 0.00 -0.29 5.23 128.43 5.20 5.75
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 121.94 122.44 0.00 -0.01 5.50 129.86 6.68 8.48
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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 111.55 111.68 0.00 -0.01 4.67 115.90 1.40 1.63
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 112.13 112.43 0.00 -0.03 5.20 120.54 2.59 313
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 117.33 117.73 0.00 0.04 6.05 215.28 4.66 5.66
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 96.49 96.86 0.00 -0.01 5.97 177.23 6.76 6.90
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 103.45 103.83 0.00 -0.19 6.57 227.64 8.12 8.75
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 106.05 106.42 0.00 0.26 6.76 238.12 9.72 10.62
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 98.80 99.14 0.00 0.14 6.96 240.09 12.20 12.32
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 104.21 104.71 -0.02 -0.05 551 #N/AN Ap 0.23 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.97 103.47 0.02 0.08 5.79 234.31 2.90 3.03
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 107.33 107.71 0.05 -0.36 6.04 218.45 4.41 491
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 110.79 111.19 -0.40 -0.43 7.58 350.21 2.94 3.42
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 99.92 100.32 -0.59 -2.57 8.47 45151 5.10 5.18
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 134.03 134.53 -1.41 -1.88 8.66 447.65 6.17 8.56
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 80.34 80.74 -0.13 -2.23 8.49 419.21 8.12 6.82
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 383.49 9.28 8.93
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 364.62 9.45 10.80
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 393.79 10.06 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 8.46 7.15 104.71 105.00 -0.06 -0.16 2.70 59 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.11 6.63 101.40 101.47 -0.03 0.00 0.40 297
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.06 6.33 100.79 100.86 0.01 0.00 0.46 256 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.03 6.95 110.40 110.65 -0.07 -0.01 5.07 287
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.22 6.84 106.29 106.54 -0.09 -0.11 1.52 327 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.11 7.95 101.61 101.86 -0.12 -0.21 5.79 378
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 5.67 5.79 99.14 99.27 -0.01 -0.02 4.72 219
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.62 5.47 108.95 109.25 0.01 0.00 1.75 193
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.35 5.43 105.93 106.33 0.00 -0.06 253 144
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.33 6.14 115.40 115.65 -0.03 -0.12 4.15 230
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.99 6.20 97.80 98.30 -0.06 -0.13 5.78 212
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 7.00 6.85 102.80 102.90 -0.08 -0.25 7.95 212
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.84 6.54 126.01 126.14 -0.57 -1.26 11.86 60
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.79 6.59 102.55 102.80 0.03 0.01 1.83 307 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.88 6.27 101.47 101.60 0.01 0.02 0.89 252 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.66 4.99 100.94 100.97 -0.01 -0.02 0.21 142
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.00 6.56 104.62 104.87 -0.07 -0.05 255 301 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 771 6.95 103.63 103.88 -0.18 -0.19 3.46 317
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.94 5.59 102.56 102.81 -0.19 -0.13 1.73 205 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.41 6.53 102.45 102.57 0.03 0.00 1.18 294
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.48 7.45 108.85 109.22 0.00 -0.22 4.85 345 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.50 723 102.60 102.85 0.06 -0.01 5.66 306 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 00  #N/ANA. #N/ANA. #NJANA.  #NJANA.  #N/ANA. #NANA. #NANA. - #NANA.
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.95 7.19 98.86 99.11 0.25 0.33 312 350 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.68 7.86 97.60 97.85 0.39 0.55 6.11 -2
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.48 6.31 105.36 105.60 -0.05 -0.08 141 274
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.76 6.50 102.95 103.20 -0.05 -0.21 1.99 297
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.95 6.81 105.20 105.45 0.00 -0.08 332 315 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.95 7.64 103.63 103.88 -0.15 -0.17 5.88 348
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.45 7.28 100.57 100.64 0.01 0.03 0.48 348 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.92 10.34 96.53 96.78 0.03 0.00 5.35 644
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 773 6.01 103.33 103.58 -0.03 -0.10 171 247
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 727 6.82 101.44 101.57 0.07 -0.17 2.59 330
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 741 7.58 98.80 99.05 -0.01 0.18 4.44 373 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.59 8.50 98.69 98.94 -0.05 -0.04 5.64 111
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 717 6.10 100.99 101.12 0.03 0.04 0.91 245
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.77 7.16 95.95 96.20 -0.08 -0.22 5.97 299 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 6.84 6.15 100.43 100.53 -0.07 -0.07 0.67 241 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.27 7.29 98.73 98.98 0.13 0.13 5.98 310
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.78 6.34 101.33 101.58 0.05 0.03 2.63 276 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.96 6.50 102.97 103.22 0.01 -0.24 4.36 265
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.19 9.86 99.22 99.29 -0.04 0.07 0.42 622
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.14 10.74 91.98 92.23 -0.32 -0.59 249 719
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.76 11.39 90.77 91.02 -0.32 -0.77 5.23 782
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.23 6.98 99.92 100.17 0.04 0.01 5.57 268 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.82 6.14 100.69 100.81 0.00 -0.09 0.99 256
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.24 6.44 103.48 103.73 -0.01 -0.11 334 269 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.26 7.11 100.77 101.02 0.02 -0.05 5.52 235
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.43 6.46 97.16 97.41 -0.11 -0.22 12.59 244
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.53 9.14 99.66 99.76 0.00 0.15 041 537
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.26 8.32 99.76 100.01 -0.02 -0.17 1.29 475
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.60 6.84 96.55 97.05 0.61 0.61 0.07  #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.58 7.86 103.13 103.13 -1.13 -1.88 3.06 443 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.03 455 102.83 102.93 -0.05 -0.04 0.37 96
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.65 484 102.31 102.43 -0.02 -0.08 0.47 104
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.48 5.19 114.71 115.21 -0.09 -0.09 3.02 130
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.81 5.59 116.88 116.88  #N/AN.A. -0.19 4.37 177 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.97 5.74 111.25 111.25 -0.40 11.60 5.30 144
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.03 5.89 101.60 101.60 -0.40 0.10 6.76 160
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.14 6.20 117.25 117.25 -0.10 -0.25 7.27 191
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.08 5.11 104.72 104.92 0.08 0.05 3.72 80 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.65 4,01 101.14 101.14 0.00 0.00 1.67 57
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.79 4.25 95.43 95.43 0.02 0.04 2.85 55
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.77 450 96.23 96.23 0.01 0.02 4.41 49
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 371 453 94.36 94.36 0.01 0.02 5.48 40 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.09 4.64 107.64 107.64 0.00 -0.01 8.53 8
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.35 4.59 87.36 87.36 0.00 0.01 16.56 8
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.18 5.18 98.69 98.69 #N/AN.A. 0.09 1.23 170
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.53 5.62 99.39 99.39 #N/ANA. -0.62 5.20 132 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.69 5.56 100.93 101.27 0.11 -0.28 571 124
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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 907.603MM 7.60 473 103.47 103.83 0.04 0.02 113 108 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 7.56 4.28 104.19 104.19 0.07 0.17 113 61
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.62 6.75 101.58 101.83 0.35 0.12 1.69 320 -/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 8.43 10.91 93.18 93.60 -0.43 -0.64 2.15 739

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.30 11.13 85.73 86.23 -0.61 -1.82 4.67 -11 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.68 10.98 87.56 88.06 -0.80 -1.90 5.01 -14

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.71 9.82 84.71 85.21 -1.38 -3.78 9.49 -10

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 8.72 791 101.51 101.96 -0.03 -0.26 1.79 94

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.10 8.00 100.07 100.57 -0.05 0.00 2.57 440

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.99 8.46 102.60 103.10 -0.07 -0.37 355 467 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.80 8.62 102.03 102.53 -0.12 -0.40 5.88 435

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 8.08 7.95 101.49 101.99 -0.13 -0.32 6.42 350 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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