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132 BaHk Poccgm npofomKkaeT peaHMMnUpoBaTh (PMHAHCOBYHO cuctemy. Mocne cHwxeHus
TpeboBaHui no obnurauusam 4ns BkOYeHNs B nombapaHbIi cincok LB 1 cHmkeHus Ha

150 150 1% oTuMcniennii 6aHKoB B (hoHA 0Bs3aTENbHOTO pesepeupoBaHMs bak Poccun ¢

0 yeTBeEpra COKpaTWN CTaBKy MO BaniOTHbIM ceonam ¢ 10% po 8%. OuepegHon Lwar

110 100 HaBcTpeyy crabunbHocTM MOXeT KMeTb Gomee BaxHOe 3HayeHue Ans GaHKOB,

90 EMBI+ Poccus crpog Y oo copan nockonbky Bbicokas cTaBka LB no nonydenuio pybneir 3a BanwTy Aenana

70 EMBI+ cnpan HenpuBnekaTenbHbIM  3TOT WHCTPYMEHT peduHaHcupoakus. OBbem onepaumin ¢

50 | : : : 50 BantoTHbIMK ceonamm ¢ LB B aBrycte coctasun $369 mnH py6. u €40 mnH. OpHako B

11.10.2007 21.08.2007 02.07.2007 11.05.2007 nepuog 0CTpoi HeobxoanumocTu BaHKoB pybnsx, a Takke BbICOKON BOMATUIBHOCTU Ha

BarioTHOM pbIHKE, O0BOPOT 3TMUX CAENOK MOXET YBENWMYWNTLCA B HECKOMbKO pas.
CHxeHue cTaBku 10 8%, a He 8o 6%(cTaska PEMO), kak 3T0ro oxugan pbiHOK, NLlb
noAyepkmBaeT OCTOPOXHOCTb LB B npuHaTUM HeoBxogumbix mep. Bugumo, LB
HOpManM3OBaHHbIe JNoKanbHblIe A0NTOBble UHOEKChI paccyMTbiBaeT OKasaTb pe(bMHchmpOBaHme OaHkam B TOM MWHUManbHOM, HO
[OCTaTOMHOM [N NpeogorneHus TpyaHocTen obbeme. [lpyras CTOpOHa MOHETbl —
MHnAUmS, koTopas, no cnoeam rmasbl LI Cepres WrHaTbeBa, yxe TONLKO 3a nepsyto
Hepento okTAbps coctauna kputudeckne 0.5%. Baobasok k aTomy UrHatees fobasun,
yto UB He 6ymyT npuHumaThb pagukanbHbix Mep Ans Bopbbbl ¢ MHGnAUMER, YTo
OTKpbIBaET Aopory rogosomy nokasatento ML, k yposHam 9.4-9.7%.

MemoyHuk: JP Morgan
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LleHbl Ha ka3Haueiickne obsizaTenbctBa CLUA BnepBble 3a Tpu AHS BbIPOCIM Ha hoHe
CHIDKEHUS! (POHAOBBIX MHOEKCOB. K TOMy Xe, HECMOTPS Ha MO3WUTMBHYIO CTaTUCTUKY
yeTBepra, CEerofHs MHBECTOPbI OXMOAT CnabbiX AaHHbIX MO PO3HUYHBIM MPOLAXaMm.
PbIHOK mo-npexxHeMy 4yTko pearvpyeT Ha ntobble curHambl O COCTOSHWAM SKOHOMMKU
CLUA, pabbl onpegennTb panbHenwve warn ®PC B oTHOWEHUK cTaBok. [loxoaHocTs 10-
neTHux obs3atenscTs cHuaunack Ao 4.61(-0.02)%, 2-neTtHux — 4.16(+0.03)%.
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RUX-Chonds LjeHoBo# Chonds-Muni ugHosoi
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MemoyHuk: www. Chonds.ru

Pa3sBuBatoLLeCcs pbIHKK

NDF RUR/USD, MIBID rate (%) "AnneTuT" WHBECTOPOB K PUCKY OCTAaeTCs BbICOKMM Ha (hoHe BCEOOLLMX OXuUaaHWi
3 COXPaHEHMS! YMEPEHHbIX TEMMOB POCTa aMEpPUKAHCKOW 3KOHOMMKY, CriefoBaTenbHo, 1
cnpoca Ha MpOAYKLMIO, U PEcypchbl, MPEfOoCTaBNsieMble Pa3BUBAIOLMMUCS CTpaHaMu,
r——e—— 4yTO [OMKHO MOAAEPXaTb CMPOC Ha PUCKOBbIE aKTWBbLI. [lOMONHUTENBHO TOMY
75 C cnoco6CTBYeT pocT LieH Ha 6a30Boe Chipbe, YTO [enaeT NpuBMeKaTeNbHbIMKA BbIMyCKM
CTpaH C CbipbeBbIMM 3koHOMUKamu. Cnpag EMBI+ cokpatuncs go 184(-4 6.n.).
7
PbiHOK py6neBbix obnuravuit
62 TNokanbHbIi [ONrOBOM PbIHOK BOCCTAHABNMBAETCS NPENMYLLECTBEHHOTO B KAYECTBEHHBIX
At s ¢ BbiNyCKaX, B HaWMEHbLUEN CTeneHn MOLBEPXKEHHbIX KPeAUTHbIM puckam. OuepepHas
6 o mepa LIb no nopnoepxaHuto MMKBMOHOCTU (CHWXEHME CTaBKW MO BamKOTHBIM CBOMAM)
=% NDRimp.yld. ===e===MIBID rate ==e===NDF1 day.ago. = s sy BCEMNseT YBEPEHHOCTb B AaNbHEMLWeNn HopManu3aLmn CuTyaLmn Ha LEHEXHOM PbIHKE.
55 ———— " Tem He meHee, ctaBku pbiHka MBK nocne mpowlefwnx aykuMoHOB B cpedy BHOBb
02505075 1 2 3 4 5 6 7 8 9 10 11 12 BbIPOCIN, YTO MPUBENO K CHUKEHWNIO aKTUBHOCTU B "dulukax” (nodpobHee Ha cmp. 2).
MemouHuk: Bloomberg
UK «Anemap» Ten. +7 (495) 411-6655
Poceus, 117218, r. Mocksa, E-mail: research@alemar.ru
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WK Anemap’/2ExenHeBHbil GlonneTeHb HBecTopa

MokasaTeny NMKBIAHOCTH NIOKANbHbIN JONTOBOW PbIHOK
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= [JlenoauTbl Gaxkos B batke Poccum J'l UKB VUJ,HOCTb n CTa BKU

W OcraTkvt Ha Kop.cYeTax KpeauTHbIX OpraHu3aLyit

Mokasatenb pybreBol NWKBMAHOCTM MOAHANCA K YPOBHAM KOHL@ aBrycra, COCTaBUB
cerogHs ytpom 801.4 (+21.5) mnpa py6. Ocratkm Ha kopcyeTax 6aHKOB CHM3WUNMCL [0
574.2 (-28.8) mnpg py6., Torga kak genoautsl B LB yBenuunnmnes fo 227.2 (+50.3) mnpa
pyb. lMocne 3aTpaTHbIX ayKLUMOHOB HA MEPBMYHOM pPbiHKe OBnWrauuin CTaBki [EHEXHOro
pblHKa BHOBb MOAHANMCH, overnight gocturan 8% npotus 6-6.5% HakaHyHe. CerogHs Ha
oTkpbITHEe opHoaHeBHble MBK obxogartcs nog 6-7.5%, ogHako BMOMHE BEpOSITHO, YTO
CTaBKW NPOAOMKAT CHKEHWe. 3annaHnpoBaHHbIN OObEM pa3MELeHUn Ha  pblHke
obnuraunin Ha cnepylolLel Hegene coctaenseT Beero 3.5 Mnpa py6. B noHeaensHuk byayt
ynnaunBaThCH aKumsbl, 4YTO TaKkKe HE [OMKHO CWIbHO MOBMMATL Ha pybrnesyto
NVKBUHOCT.
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Crasku LIBOR KOHCONMAMPYOTCS Ha CNIOXMBLUMXCS YPOBHSIX, NP 3TOM NWLb B AarbHeM
Memoyruk: LiermpaneHbili bank PO cermeHTe Habnogaetcs cnabas BonatunbHocTb. B yeTBepr 1M LIBOR coctasun 5.09%,
12M LIBOR - 5.07%. [uHamuka poccuiickux NDF coxpaHsieT BOnaTUnbHOCTb Ha KOPOTKOM
KOHLEe KpuBoit. KpaTkocpouHble cTaBku nogpocnn ¢ 6% HakaHyHe go 7-7.5%. Bonee

OMrOCPOYHbINA CErMEHT CTabUNEH, 3eCh CTaBKM HAXOAATCA B AanasoHe 6-6.5%.
CraBku LIBOR A P A A A

WHBeCTULMM: POKYC Ha NUKBMOHOCTb

BosobHosmBLMiAca pocT cTaBok MBK nocne npowefwmx B Cpefy ayKUMOHOB BHOBb
OrpaH14unn akTMBHOCTL MHBECTOPOB B BeHUMapkax. B cektope rocyaapCcTBEHHbIX BbIMyCKOB
nHTEpec Obin BUAeH k fanbHum Boinyckam O®3, a Tak xe B OP3 26199, nopasmeLyeHve
koTopon npoiget 17 oktabps. B "uwwkax” cnpoc npakTU4Yecku OTCYTCTBYET, B TO BPEMS
kak OCHOBHas 1rpa pa3BopauMBaEeTCs B kKa4ECTBEHHBIX BbIMyCKax BTOPOrO YPOBHS.

Boratas Ha nocnabneHus co ctopoHbl LIb Hemens momorna nopdepxatb KOTUPOBKM
ponroBblx  Oymar. Perynstop npoaeMOHCTPMPOBan  PELNTENbHOCTE B OTHOLLEHWM
noaaepxaHus CTabunbHOCTM Ha AEHEXHOM pbiHke. Mpu aToM cTabunusaums AONroOBOrO
pblHKa HauMHaeTcs ¢ "duilek’, Torda kak peanusauus ugen Habupaer obopoTbl B

—e—sctal ®  lweekago Haubonee  [EWeBbIX  KAYECTBEHHbIX  BbIMyCKAX C  MWHUMAmnbHbIM  PUCKOM
490 ¢ ‘ ‘ ‘ ‘ ‘ pedMHaHCPOBaHMS.
1w im 2m 3m 4m 5m 6m 12m

cmouk: Bloomberg WNHBeCTULMN: POKYC HA AOXOAHOCTbL
B BbICOKOLOXOOHOM CEermMeHTe MpOJOSKUNNCH  BbIGOpOYHbIE  NOKYMKKM.  CunbHble
thuHaHcoBble pesynbTathl 6aHka YPCA 3a 9 mecsiues 2007 r. cnioco6CTBOBaNM CHUKEHUIO
Obloyepc Ha cTaBky OPC (BeposTHOCTL CHUXEHHUs A0 4.50%) MaHWYeCKMX HAaCTPOEHMIA B (PMHAHCOBOM cekTope. HanbonbLumii uHTEpec Ans MHBECTOPOB
e NPeLCTaBNAT BbIMYCKW, BOWeALMe B nombapaHbii cnncok LB Ha Tekyliel Hepene, a

TaKke NpeTeHOeHTbl Ha BXOXAEeHWe, yaoBNeTBopALLIne TpeGOBaHMHM LB.

3a nocnegHue HECKONMbKO AHEN "anneTuTt" MHBECTOPOB K BbICOKOLOXOAHbIM Oymaram
MoCTEeNeHHO BOCCTAHABMMBAETCS, OOHAKO, SMUTEHTBI, pepuHaHCUPOBaHUe fonra KOTOpbIX
HameueHo Ha IV ksaptan 2007 r. no-nNpexHemy He nonb3ylTCs CPOCOM.

|/|HBeCTVILLI/IOHHbIe naeun

YK Kopa. Crinstue c rpynnoit "Xonuaei" JOMmKHO NPUBECTU K CHUKEHMIO [JOXOAHOCTM NO
BbiNycky 80 ypoBHs 10.60% (-200 6.M.), kK TOMy Xe BbICOKMiA KYNOH, YCTAHOBMEHHBIA MO
BbIMYCKY, ABMSETCSA OHUM 13 CaMbIX BbICOKUX B CEKTOPE TOProBMM.

HwxHe-NeHckoe 3. Bobinyck Topryetcs wupe no cnpagy OTHOCUTENbHO AebloTHOro
Bbinycka. CnpaBeanueblil CP3A OLeHWBaeM Ha yposHe 650 6.M., NOTeHLMan CHWKEeHs
poxopHocTy oueHraaem B 40-50 6.1, OT TekyLuX LieH.

ANK-Apkapa 3. Beinyck umeeT cnpag k O®3 Ha yposHe 850 6.1., Torga kak npeabiaylive
BbIMYCKM 3MUTEHTa TOPryKOTCs co cnp3goM He Bonee 800 6.n., KOTOPbINA, HA Hall B3rNsA,
SBNAETCS cnpaBeanBbIM. [10TEHUMan CHKEHUS JOXOAHOCTU MO 3-My BbINYCKY 3MUTEHTa
OLieHnBaeM Ha ypoBHe 13.1%.

Amypmetann 2. HeobOCHOBAHHO LUMPOKWIA CMP3A K aHaMOrMYHOMY MO AtopaLuu BbinyCcky
Meuen 2. Cnpasegnmsbliit cnpag k O®3 ouenuBaem Ha yposHe 270 6.n. wnm 130 6.n. K
Meuen 2. K Tomy e 3T0 npeanonaraeT COKpaLLeHne JOXOAHOCTY MO BbiMycky AMypMeTann
1 Ha 10-15 6.n.

okT.07 Hos.07 nex.07 AHB.08 ¢es.08 map.08 anp.08 mait.08

MemoyHuk: Bloomberg
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Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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Py6nesble obnuraumun. baxku n mHaHehI.
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PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.
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PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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Py6nesble obnuraumu. Toprosns.
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Py6nesble obnuraumv. Metannyprus.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.
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PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.
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Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnurauun. CTpoutensCcTao.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

003 25057 40,817 740 24/10/2007 20/01/2010 103.19 102.68 6.15 / - 1.97

003 25058 40,655 630  31/10/2007 30/04/2008 100.70 100.21 0.18 557 / - 051

003 25059 40,821 6.10  24/10/2007 19/01/2011 99.90 99.83 021 -0.02 6.29 / - 278

003 25060 40,734 580  31/10/2007 29/04/2009 99.80 99.56 0.09 0.24 6.15 / - 1.39

003 25061 37,926 580  07/11/2007 05/05/2010 99.19 98.94 0.00 0.09 -0.30 6.34 /- 2.24

003 26198 42,117 600  04/11/2007 02/11/2012 99.10 98.45 -0.53 1.18 6.29 / - 4.02

003 26199 37,688 610  17/10/2007 11/07/2012 99.38 99.28 0.00 0.05 -0.13 6.41 /- 3.85

003 27026 16,000 700  12/12/2007 11/03/2009 101.40 100.10 0.00 587 / - 1.29

003 46001 60,000 1000 12/12/2007 10/09/2008 103.10 103.00 0.05 0.15 6.70 / - 0.83

003 46002 62,000 900  13/02/2008 08/08/2012 109.25 108.20 -0.67 6.39 / - 3.79

003 46003 37,298 1000  16/01/2008 14/07/2010 109.50 108.00 0.45 6.58 / - 2.30

003 46012 40,000 121 01/10/2008 05/09/2029 70.48 70.48 0.01 1.22 1.87 6.89 /- 13.64

003 46014 58,290 900  12/03/2008 29/08/2018 108.45 108.20 0.53 659 / - 7.09

003 46017 79,995 850  14/11/2007 03/08/2016 106.35 106.30 1.23 6.29 / - 6.13

003 46018 125,068 900  12/12/2007 24/11/2021 110.77 110.70 0.11 2.94 6.49 / - 8.23

003 46020 79,057 690  13/02/2008 06/02/2036 102.00 101.95 0.37 263 6.85 /- 11.86

003 46021 49,866 750  20/02/2008 08/08/2018 99.54 99.29 0.00 0.12 0.97 6.42 /- 7.26

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 104.00 101.60 0.00 5.60 / - 0.60 4
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 111.75 109.30 -0.53 6.42 / - 2.62 21
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 108.65 108.65 -4.93 6.53 / - 4.93 10
Mocksa 40 5,000 10.00 26/10/2007 26/10/2007 100.95 100.95 -13.38 / - 0.04 -1919
Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 106.14 106.14 0.00 2.61 6.27 / - 2.35 13
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 108.80 108.80 3.96 6.53 / - 5.41 7
Mocksa 47 10,000 10.00 28/10/2007 28/04/2009 104.65 104.15 0.00 6.18 / - 1.35 34
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 102.00 102.00 - 8.66 / - 1.85 256
BalukoprocTtaH 5 1,000 8.02 07/11/2007 04/11/2009 101.75 100.00 0.00 5.36 769 / - 176 165
Benoropoackas 06n. 2 320 13.50 29/10/2007 29/04/2008 102.85 102.85 0.00 822 /- 0.48

Benoropoackasi 06n. 3 2,000 8.38 15/11/2007 10/11/2010 100.15 99.35 0.00 431 8.74 | - 2.50

Benoropoackas o6n. 4 1,020 - 2411012007 19/10/2011 98.25 97.00 -0.53 2.40 8.78 | - 321 240
Bonrorpap 1 450 9.20 18/10/2007 17/07/2008 - - - #N/ANA. [ #NIANA. |-

Bonrorpap 2 600 9.65 20/12/2007 2171212009 102.50 102.50 - 8.30 /- 1.85 222
Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 99.75 98.75 0.00 5.50 8.60 / - 215 241
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.45 101.75 0.00 0.10 8.73 /- 1.00

Bonrorpapckas o6n. 351 600 10.99 11/06/2009 102.20 101.60 0.00 9.31 - /-
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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. 1 600 13.00 15/12/2007 15/12/2007 100.88 100.88 0.02 8.09 / - 0.16 260
BopoHexckasi obn. 2 500 12.00 17/12/2007 18/06/2009 105.90 104.80 -0.15 8.69 / - 141 272
BopoHexckasi obn. 3 500 10.25 31/12/2007 27/06/2011 105.85 103.80 - - 8.88 / - 2.87 239
WkpyTckas obn. 312 900 8.00 24/10/2007 23/10/2008 100.27 100.27 0.00 0.57 8.74 737 1 - 0.91 145
MpkyTckas obn. 311 1,500 9.00 20/12/2007 17/12/2009 101.15 101.15 0.00 - 5.35 8.16 / - 1.85 197
WpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 99.30 98.20 0.00 -0.55 2.03 8.36 / - 1.37 -247
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 99.60 99.60 0.00 0.10 5.58 8.06 / - 1.10

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 99.51 99.51 0.01 8.54 | - 161 252
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 100.00 100.00 -0.60 8.76 / - 3.05 247
Kapenus 500 8.15 10/12/2007 02/06/2010 100.75 100.75 9.73 7.70 [ - 2.20 78
Kuposckas 06n. 1 400 8.39 21/12/2007 22/12/2008 100.65 100.00 0.00 4.66 7.89 /- 0.41 247
Kuposckas 06n. 2 600 8.45 27/12/2007 24/09/2009 100.50 99.90 9.24 8.60 / - 1.68 262
Knuuckuit p-H 2 300 9.75 15/11/2007 13/11/2008 99.95 99.95 0.00 10.02 / - 0.93 416
Komun 5 500 13.00 24/12/2007 24/12/2007 101.38 101.38 3.05 6.12 / - 0.19 70
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 107.50 104.30 5.45 -1.53 7.70 / - 437 125
Komn 8 1,000 9.00 05/03/2008 03/12/2015 96.00 96.00 2.00 791 /- 513

Koctpomckas o6r. 4 800 11.00 11/12/2007 11/03/2008 101.01 101.01 -0.02 -0.29 8.74 | - 0.37 318
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 98.92 98.92 - 0.32 -0.18 7.30 / - 0.89 158
KypraHckasi o6n. 500 9.25 17/12/2007 17/12/2009 98.93 98.93 0.00 -0.07 10.16 / - 181 400
JleHuHrpagickasi obn. 2 800 14.01 12/12/2007 08/12/2010 119.00 116.00 0.00 - 2.50 7.81 /- 243 157
TNewuHrpagackas 6. 3 1,300 1250  14/12/2007 05/12/2014 127.95 127.95 0.00 -7.69 1.70 719 /- 473 75
TNunevkas 06n. 4 1,500 795  22/01/2008 19/07/2011 100.40 100.40 0.00 0.13 5.40 797 /- 3.04 172
MarapaH 450 11.00  17/12/2007 15/09/2008 102.00 102.00 9.02 /- 0.82 325
Mapwit 3n 500 825  22/11/2007 23/05/2009 99.10 99.10 - 9.15 / - 1.38 318
Mockosckas 061, 4 9,600 11.00  23/10/2007 21/04/2009 106.36 106.36 - 2.23 6.75 / - 131 89
Mockosckas 0611. 5 12,000 1000  01/04/2008 30/03/2010 106.80 106.80 0.62 1.60 7.07 /- 2.10 98
Mockosckas 0611. 6 12,000 900  23/10/2007 19/04/2011 105.70 105.70 - 047 5.98 727 | - 2.79 99
Mockosckas 0611, 7 16,000 800  24/10/2007 16/04/2014 103.41 103.41 0.00 0.48 -0.19 747 | - 4.70 102
Huxeropogckasi o61. 2 2,500 999  02/11/2007 02/11/2008 101.25 101.25 0.00 521 762 /- 0.48 227
Huxeropogckasi o6. 3 2,000 870  25/10/2007 20/10/2011 102.15 101.80 0.00 - 0.25 767 /- 3.14 136
HoBocu6mpek 3 1,000 1200  12/01/2008 14/07/2009 107.37 107.37 0.00 0.87 - 757 /- 1.49 162
HoBocv6mpck 4 1,500 860  25/12/2007 24/06/2010 100.55 100.55 0.00 0.65 9.36 850 /- 2.24 230
HoBocu6upcxast o61. 2 2,000 1330 29/11/2007 29/11/2007 100.85 100.85 0.00 0.05 6.69 6.87 /- 0.12 142
HoBocu6upcxast o61. 3 2,500 850  18/12/2007 15/12/2009 100.51 100.51 031 779 [ - 1.87 187
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 98.94 98.15 0.00 758 /- 247 137
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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

Camapckasi 061. 3 4,500 7.60 15/11/2007 11/08/2011 101.25 101.25 0.45 742 | - 3.10 110
Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 103.17 102.56 0.74 7.86 /- 0.62 222
Caxa (Akytus) 6 2,000 10.00 15/11/2007 13/05/2010 104.50 104.50 0.00 4.55 8.30 / - 211 170
Caxa (Akytua) 7 2,500 7.95 18/10/2007 11/04/2013 - #NJANA. [ #NJANA. |-

Tambogckas 06 400 8.00 27/12/2007 27/09/2008 - - - #NJANA. [ #NJANA. |-

Tsepckas 06n. 3 800 7.95 01/12/2007 30/11/2008 99.65 99.65 853 /- 1.00

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 98.90 98.40 0.00 - 2.54 742 | - 1.78 314
Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 99.10 98.60 0.00 0.30 -0.65 7511 - 3.37 243
Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 101.35 101.35 0.00 0.00 7.87 [ - 1.49 192
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.10 98.99 - 8.77 | - 1.07 293
Ya 4 500 10.03 04/12/2007 03/06/2008 101.05 101.05 0.00 - 8.46 / - 0.57 280
Ypa 5 500 8.40 21/12/2007 18/12/2009 99.00 99.00 0.00 -1.00 9.10 / - 1.83 298
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 99.80 99.80 -0.20 754 | - 181 236
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 103.85 102.85 0.00 6.89 6.52 / - 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 100.00 100.00 8.64 8.00 / - 2.93 168
fApocnasnb 400 9.00 18/12/2007 17/12/2009 98.60 98.60 0.00 9.92 /- 1.20 291
fApocnasckas 061, 4 1,000 10.50 24/11/2007 26/05/2009 104.30 104.30 6.87 746 | - 1.38 155
fApocnasckas 06r1. 5 500 7.75 30/12/2007 30/12/2008 - - - - #NJANA. [ #NJANA. |-

fApocnasckas 06r1. 6 2,000 7.75 23/10/2007 19/04/2011 98.67 98.67 0.00 -0.38 7.73 [ - 2.83 183
fApocnasckas 06r. 7 2,000 8.50 01/01/2008 30/03/2010 99.71 99.71 0.00 -0.04 -0.59 792 /- 2.09 189
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 98.72 98.72 0.00 0.23 -0.28 503 /9.89 1.64 381
ACMK 1,500 12.00  02/01/2008 01/10/2008 31/03/2010 101.00 90.00 0.00 - 7.16 / 18.25 0.84 1193
BaLukupaHepro 3 1,500 830  25/12/2007 19/03/2009 09/03/2011 99.95 98.90 -1.05 3.86 /9.02 1.26 300
lasnpom A4 5,000 822 13/02/2008 10/02/2010 102.67 102.67 0.17 011 7.08 /- 2.01 100
la3npom A5 5,000 758 #NIANAp 09/10/2007 - - - - #NJANA. | #NIANA. |-

la3npom A6 5,000 695  07/02/2008 06/08/2009 100.15 100.15 - 0.00 0.05 6.97 / - 161 102
lasnpom A7 5,000 679 01/11/2007 29/10/2009 100.05 99.75 0.00 0.15 0.05 6.96 / - 177 9
lasnpom A8 5,000 700 01/11/2007 27/10/2011 99.95 99.95 0.00 0.25 0.68 7.14 /- 3.25 80
lasnpom A9 5,000 723 20/02/2008 12/02/2014 100.56 100.56 0.00 0.14 0.27 7.24 [ - 4.80 81
TuppoOrk 5,000 810  02/01/2008 29/06/2011 101.50 101.50 0.10 0.05 777 1 - 2.9

713U 3 1,500 1045  19/10/2007 18/04/2008 - - - #NIANA. | #NIANA. |-

rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 97.23 97.23 0.00 1.19 -2.73 12.76 / - 155 653
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 98.00 96.70 0.85 13.74 589 /10.22 2.08 400
Wrepa 2,000 9.75  07/12/2007 07/12/2007 99.95 99.95 - 0.19 7.35 10.16 / 10.16 0.14 455
Kyi6biluesasot 2 2,000 8.80  07/03/2008 04/03/2011 99.00 99.00 0.00 - 457 9.35 / - 273 301
TNewaHepro 2 3,000 854  01/02/2008 27/01/2012 98.50 98.50 0.00 0.50 3.26 9.16 / - 3.32 275
TNewarepro 3 3,000 8.02  24/10/2007 18/04/2012 98.60 97.10 0.04 0.95 3.76 879 /- 3.44 237
nykoun 2 6,000 725 20/11/2007 17/11/2009 100.50 100.50 0.00 -0.19 711 /711 1.81 108
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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 3 8,000 710  13/12/2007 08/12/2011 100.05 100.05 0.00 0.04 0.75 721 /- 3.35 87
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 101.07 101.07 0.00 0.33 0.96 731 /- 461 88
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 99.80 99.80 0.00 0.49 0.40 7.35 /7.80 1.69 180
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 100.23 99.50 0.42 0.03 4411783 3.50 147
MO3CK 6,000 805  11/03/2008 - 06/09/2011 98.98 98.98 0.00 0.48 -0.77 853 /- 3.13 217
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 99.08 99.08 0.00 0.48 -0.22 418 /8.17 173 214
orK 6 5,000 755 25/10/2007 22/04/2010 19/04/2012 97.38 97.38 0.00 0.37 -2.27 515 / 8.92 2.08 274
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 95.60 95.60 0.00 - - 6.09 / 10.35 2.12 410
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 90.89 90.89 2.90 2.16 7.02 /19.03 0.93 1260
CanasatHed)TeOprCuTHes 3,000 10.00  13/11/2007 13/11/2007 10/11/2009 101.25 101.25 - 0.50 -2.50 953 / -3.97 1.70 343
CaxaTpanHedrel a3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 100.03 100.03 0.00 3.70 / 12.14 055 633
Cubyp 1,500 770 08/11/2007 05/11/2009 01/11/2012 99.50 99.16 0.00 2.39 348 /821 175 216
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.00 100.00 0.00 0.00 9.84 /- 0.38 423
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 98.00 98.00 0.00 8.55 352 /8.86 2.06 271
K 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 - - #NIANA. | #NJANA.| -

K6 2,000 740 27/11/2007 26/02/2008 21/02/2012 99.24 98.67 0.00 - 4.27 0.90 / 10.66 0.34 501
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 99.16 99.16 0.00 0.36 0.11 3.12 /875 1.36 281
K 10 3,000 760  20/12/2007 - 17/06/2010 98.71 98.04 0.00 1.05 8.45 / #N/AN Ap|2.23 226
TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 98.70 96.50 0.00 2.15 5.14 /8.9 211 283
Yensibarepro 600 840  15/11/2007 15/05/2008 13/05/2010 99.90 97.00 0.00 261 /11.46 0.53 570
OHeprocTpot 1,500 950  23/11/2007 21/11/2008 20/05/2011 99.50 95.18 0.00 - -1.53 3.90 / 12.47 0.95 650
SlkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 98.80 97.62 0.00 -0.29 - 3.36 /1021 1.24 427
OCKE3C 1 5,000 8.80 18/12/2007 18/12/2007 100.47 100.25 -0.05 721 6.81 /- 0.17 136
®CKEIC 2 7,000 8.25 25/12/2007 22/06/2010 102.43 102.43 0.18 0.53 737 1 - 2.25 121
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.10 99.95 - 0.15 0.37 719 /- 1.05 142
®CKE3C 4 6,000 7.30 10/04/2008 06/10/2011 100.00 100.00 0.00 0.00 0.30 743 [ - 3.29 110
®CKE3CH 5,000 7.20 0471212007 01/12/2009 100.05 100.05 0.00 0.08 0.71 730 /- 1.84 125
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 99.98 99.98 0.75 -0.48 10.04 / - 1.19 410
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.50 99.50 0.00 -0.70 9.60 / - 1.98 342
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 99.50 0.00 9.33 436 /9.76 159 370
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.99 97.00 0.00 -0.99 2.55 1 14.99 0.60 900
3onoto Cenuraapa 2 300 1450 01/01/2008 01/01/2008 28/06/2011 101.00 100.00 0.40 - - 0.74 [ 12.72 0.20 701
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 99.65 99.65 0.00 0.05 0.05 9.36 / - 150 334
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 98.28 98.28 0.00 0.08 5.57 555 /9.73 2.03 354
MarneauT 1 1,500 8.25 20/12/2007 18/12/2008 99.65 98.75 - -0.50 6.36 9.16 /9.16 1.04 332
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 97.50 97.50 0.00 0.79 0.10 9.09 / - 3.48 264
MAWP Vuesct 2 1,000 10.80 2711172007 27/11/2007 99.76 99.76 0.00 0.19 0.64 1291 /12,91 0.11 716
MAWP VHesct 3 2,000 1115 02/04/2008 - 01/04/2009 98.99 98.99 -0.76 12.27 | - 124 651
Makem 'pynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 99.90 99.60 4.46 | 15.08 0.37 916
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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

Mertaasog uM. Ceposa 2,000 875  29/02/2008 27/02/2009 99.99 99.99 0.00 0.99 9.83 8.94 /- 121 304
Meven 1 2,000 550  22/11/2007 - 22/11/2007 - - - #NIANA. | #NJANA. |-

Meven 2 5,000 840  19/12/2007 16/06/2010 12/06/2013 101.72 101.72 0.22 -0.07 389 /7.82 2.22 165
HuxHe-Nerckoe 1 550 20/12/2007 18/06/2009 99.70 97.90 -0.12 0.72 1 0.72 1.68 -509
HuxHe-Tewckoe 2 400 12.00  08/01/2008 - 08/07/2008 99.00 98.00 0.00 -1.00 14.45 | 14.45 0.63 846
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 98.37 98.37 0.00 3.62 / 14.67 0.81 862
HCMM3 1,000 1.00  19/11/2007 19/05/2008 - - - #NIANA. | #NJANA. |-

OMK 3,000 920  06/12/2007 12/06/2008 99.85 99.85 0.00 -1.36 9.62 /- 059 390
PycAn 3 6,000 720 21/03/2008 21/09/2008 99.22 99.22 6.77 823 /- 0.86 249
Cao6ogHbIit Cokon 2 600 1175 22/11/2007 - 22/11/2007 100.50 100.20 8.54 /854 0.11 300
Cao6oaHbIit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 99.90 98.65 0.00 - - 4.03 1 12.62 0.93 664
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.25 100.25 0.13 0.35 078 /731 0.33 179
TMK 3 3,000 760  25/03/2008 24/03/2009 99.90 99.90 0.00 0.02 5.33 782 /782 1.29 195
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 - - - #NIANA. | #NJANA. |-

Xaitnenz Fong 750 1275 02/01/2008 - 02/04/2008 99.75 99.75 0.00 -0.10 13.97 / 13.97 041 809
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 101.25 100.31 0.28 -0.67 2.19 /844 0.62 278
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 100.00 100.00 1.00 / 1.00 0.83 -455
AsToBa33 5,000 770 25/12/2007 22/06/2010 99.50 99.50 8.06 / 8.06 2.25 188
AsTonpu6op 500 12.80  31/10/2007 29/04/2009 99.77 99.77 - 0.27 0.60 0.58 /058 1.45 1159
Amren 1,200 800  15/11/2007 - 15/11/2007 98.76 98.76 -0.25 22.99 / 22.99 0.08 1644
ApHect 600 24/10/2007 23/04/2008 29/04/2009 99.60 99.00 0.00 - 045 /133 053 -414
BaronMaLy 1 300 1350  20/12/2007 19/06/2008 102.95 102.95 - 0.95 2.62 9.13 /9.3 0.60 344
BaronMau 2 1,000 11.00 19/12/2007 15/12/2010 99.90 97.50 0.00 0.70 1.20 290 /- 2.82 -325
BKM 1,000 9.75 05/12/2007 - 04/06/2008 99.85 99.85 0.00 -0.30 10.20 / 10.20 0.57 447
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 99.75 99.75 0.00 0.15 -0.28 1.14 /1245 0.18 674
BonrabypMalu 600 09/04/2008 - 08/10/2008 99.50 99.50 - 0.51 /051 0.99 -509
BocTokuement 800 12.00 22/11/2007 22/11/2007 19/11/2009 100.11 100.11 - 0.11 0.59 /11.03 0.10 539
rA3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 99.77 99.77 - 0.04 0.10 094 /934 031 376
TmapoMawCepsuc 1,000 9.90 2711172007 27105/2008 24]11/2009 98.05 98.05 0.00 -0.20 8.08 4.00 / 13.64 0.53 74
I'C Cyxoro 5,000 7.85 27103/2008 24]109/2009 26/03/2017 97.75 97.75 0.00 0.65 0.75 202 /934 1.69 327
[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 101.00 101.00 0.50 12.06 / 12.06 0.58 622
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 102.01 102.01 0.51 5.82 811 /- 244 188
Nckntumuement 2 500 12.50 07/11/2007 - 05/11/2008 100.14 100.14 - 0.01 0.14 071 /071 1.03 516
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 99.39 99.39 0.00 0.99 6.36 3.03 /934 0.84 357
Kuposckuit 3-4 1,500 9.20 26/03/2008 24]09/2008 24]03/2010 100.35 96.95 0.00 - 4.33 /11.00 0.86 515
KMo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 97.00 97.00 - 13.45 5.09 /13.21 0.80 725
KpuorenMauw 1 500 9.75 08/01/2008 - 08/07/2008 100.00 100.00 0.00 10.11 /10.11 0.66 436
KpuorenMauw 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 98.41 98.41 0.00 0.10 -1.34 444 | 14.12 0.57 818
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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 lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MpombiwneHHocmsb

noMo 3 1,000 1250 14/03/2008 09/10/2008 05/09/2009 99.03 99.03 0.00 -0.97 6.87 / 13.00 0.85 323
Mapuitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 98.05 98.05 0.05 13.31 / 1331 0.97 726
Mapuitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 99.25 99.25 0.00 2.96 / 1354 0.58 764
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 99.90 97.02 -1.54 4.03 /1597 0.56 991
Mur 1 1,000 785  05/12/2007 - 03/06/2009 100.40 100.40 772 1772 1.42 180
Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 99.90 98.52 0.00 - 117 / 11.16 0.38 547
Mortosun. 3aogb 1,500 940  24/01/2008 22/01/2009 99.00 99.00 -0.49 -1.29 10.49 / 10.49 1.10 456
MotopoCTpouTens 800 10.00  20/03/2008 - 19/03/2009 98.50 98.50 - -1.00 11.46 / 11.46 1.23 544
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 96.55 96.55 0.00 -0.45 -2.49 7.40 / 1359 0.96 754
HukocXvm 2 1,500 1125 15/11/2007 - 20/08/2009 98.65 97.30 0.98 3.69 13.08 / 13.08 1.49 685
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 98.15 98.15 0.00 0.08 -1.55 13.13 / - 1.69 681
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 102.71 102.31 0.00 0.39 -0.38 2.84 /830 1.29 242
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 99.00 98.25 0.00 -0.88 -0.38 4.00 / 12.68 0.59 682
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 99.45 98.90 0.00 0.18 0.68 122 / 16.41 0.14 1046
OM3 4 900 28/02/2008 - 26/02/2009 92.00 92.00 - 6.24 | 6.24 1.30 44
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 104.10 101.66 0.00 10.50 3.67 1727 1.66 129
MexaTskMpomMApmaTypa 500 1060  14/11/2007 14/11/2007 11/11/2009 99.50 99.50 - - 0.71 / 16.68 0.08 1070
MeHonnake 1,500 1125 20/12/2007 19/06/2008 17/12/2009 98.52 98.52 0.00 0.69 0.02 4.42 113.97 0.58 803
nv3 1,200 960  23/10/2007 21/07/2009 99.45 99.45 0.00 0.25 471 1 471 157 -117
MpomTpakTop 1 1,500 03/01/2008 - 03/07/2008 99.30 99.30 - 0.20 -0.75 0.97 /097 0.72 -454
MpomTpakTop 2 3,000 10.75  23/10/2007 20/10/2009 18/10/2011 100.24 100.24 0.00 0.33 -0.61 573 /10.89 1.61 474
PoctBepron 800 930  27/11/2007 27/11/2007 26/05/2009 100.10 99.80 0.00 -0.05 - 0.76 /9.77 0.12 419
PbibuHckkabenb 1,000 10.75 0471212007 04/03/2008 28/02/2012 99.55 99.55 0.00 0.35 0.85 1.10 / 12.45 0.35 671
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 101.00 99.00 - 6.69 11.90 / 11.90 0.41 615
CanasarCrekno 2 1,200 9.28 31/10/2007 28/10/2009 99.90 99.90 0.10 0.29 /0.29 1.95 568
CantoT JHeprus 3,000 9.80 25/12/2007 25/12/2007 99.36 99.36 021 14.69 13.33 / 13.33 0.18 755
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 98.50 98.50 0.00 12.81 /12.81 0.40 700
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 99.85 99.85 551 110 /981 0.40 413
CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 98.50 98.50 0.00 -0.30 0.79 1.84 /10.40 0.99 449
Cesepcranb AsTo 1,500 8.00 24/01/2008 21/01/2010 100.00 100.00 8.15 / 8.15 1.94 205
Ceskabenb 1 500 1250  #N/ANAp - 06/10/2007 - - - - HNIANA. | #NJANA. |-

CeBkabenb 2 1,000 10.50 - 04/12/2007 28/11/2008 100.00 100.00 0.00 -

CeBkabenb 3 1,500 11.25 01/01/2008 27/03/2012 100.00 96.10 0.00 -2.60 5.22 1235 / - 318 578
Cubupckmit LieMeRT 800 13/12/2007 - 12/06/2008 100.10 100.10 1.20 -0.15 / -0.15 0.67 -565
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 99.50 99.16 0.00 - 2.39 348 /821 175 216
CHX3 1,000 12.00 01/04/2008 29/09/2009 97.62 97.62 0.00 -2.38 8.21 13.86 / 13.86 158 755
COK-AsToKOMN. 1,100 12.00 25/10/2007 - 24]04/2008 99.80 99.80 - 2.39 12.76 1 12.76 0.45 693
TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 97.33 97.33 0.00 - 3.76 /11.88 0.80 600
B3 1,000 9.25 2171212007 20/06/2008 18/06/2010 99.35 98.80 0.00 -0.23 -1.73 2.82 /11091 0.61 515
TeHsop 500 12.20 20/11/2007 20/05/2008 17/11/2009 100.00 100.00 1.00 3.64 /12.52 0.51 669
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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
MpombiwneHHocmsb

TepHa 1 500 100  18/12/2007 18/12/2007 16/12/2008 99.00 99.00 - - - 1.01 / 6.67 0.17 120
TepHa 2 1,500 1260  09/11/2007 - 04/11/2011 99.73 99.73 0.00 0.88 2.22 0.30 /030 381 1026
TexHoHukomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 98.70 98.70 0.00 0.16 -0.50 3.58 / 12.69 0.50 687
TexHoHuKomb 2 3,000 970  13/03/2008 10/09/2009 07/03/2012 95.17 95.17 0.00 -0.53 5.86 / 13.00 157 677
TpancMauw 1 1,500 1.00  01/12/2007 - 01/12/2007 99.99 98.01 0.00 - - 8.66 / 8.66 0.14 312
TpancMaw 2 4,000 8.60  14/02/2008 12/02/2009 10/02/2011 98.08 98.08 0.00 -0.02 -1.50 4.26 /10.41 1.16 447
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 99.50 99.50 0.00 0.40 0.03 3.33 /1049 0.60 474
YHUKYM 1,000 1250  18/12/2007 18/12/2007 15/12/2009 98.75 98.75 0.00 - 3.07 1.66 / 20.31 0.15 1405
Ypansarox3asog 1 2,000 940  01/04/2008 - 30/09/2008 99.40 99.40 0.80 3.94 1031 / 10.31 0.86 448
YpansaroH3asog 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.20 100.20 0.21 0.33 157 /9.88 0.43 320
YpanXuMMnact 500 1050  26/10/2007 - 21/01/2011 - - - - #NIANA. | #NJANA.

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 100.50 100.50 0.00 6.01 4.62 1817 2.03 205
OMATIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 98.10 98.10 0.00 - -1.40 10.90 / 10.90 2.82 446
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 99.90 99.05 153 2.48 3.52 1.95 / 12.72 0.53 689
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 100.40 99.00 0.00 0.70 0.17 1550 / - 2.25 947
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.79 99.43 061 0.18 156 / 14.16 0.17 834
Axpren 200 12.00  18/01/2008 18/07/2008 17/07/2009 98.00 98.00 - 6.70 / 1533 0.64 928
BonraTenexom 2 3,000 820  04/12/2007 02/12/2008 30/11/2010 100.35 100.35 0.00 0.05 - 2.98 /8.01 1.00 223
BonraTenexom 3 2,300 850  04/12/2007 - 30/11/2010 102.61 102.61 1.42 7.68 769 /- 255 121
BonraTenexom 4 3,000 799 11/12/2007 08/09/2009 03/09/2013 102.00 102.00 0.00 1.60 152 2.36 /7.04 1.66 107
Danscesiab 2 2,000 885  05/12/2007 02/06/2010 30/05/2012 - - - #NIANA. | #NJANA.| -

Danscesiab 3 1,500 860  05/12/2007 03/06/2009 100.45 100.45 0.00 10.37 8.46 / - 141 242
MctnaitH 2 3,000 10.50 22/11/2007 - 22/05/2008 99.73 99.73 -0.07 4.73 11.23 / 11.23 0.53 546
KO Asna ®uHaHC 1,000 13.00 24/10/2007 23/04/2008 21/04/2010 99.40 99.40 0.00 0.35 10.38 8.63 / 14.69 0.44 876
Wtepa 2,000 9.75 07/12/2007 07/12/2007 99.95 99.95 - 0.19 7.35 10.16 / 10.16 0.14 455
MITC 4 1,500 7.10 24/10/2007 22/04/2009 99.73 99.73 0.00 742 1742 1.33 154
MITC5 1,500 7.10 27/11/2007 25/05/2010 99.65 99.65 0.00 -0.35 7.37 1 7137 221 149
MerachoH 3 3,000 9.25 16/10/2007 15/04/2008 - - - #NJANA. [ #NIANA. |-

MMK TpaHcduHaHe 650 11.50 10/01/2008 10/07/2008 99.95 98.00 13.34 | 13.34 0.64 741
PXA 2 4,000 7.75 05/12/2007 05/12/2007 100.17 100.17 0.00 4.67 6.59 / - 0.14 115
PXA 3 4,000 8.33 05/12/2007 02/12/2009 102.25 102.25 - -0.24 730 /- 1.82 126
PXA 5 10,000 6.67 24/01/2008 22/01/2009 99.60 99.60 0.12 0.21 711/ - 1.15 131
PXA 6 10,000 7.35 14/11/2007 10/11/2010 100.38 100.38 0.08 0.23 7.34 | - 2.55 110
PXn 7 5,000 7.55 14/11/2007 07/11/2012 101.46 101.46 0.26 -0.04 733 /- 3.90 94
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 100.37 100.37 0.12 -0.08 0.95 / 8.49 0.35 293
Cesepo-3anagaHblit Tenekom 4 2,000 8.10 13/12/2007 08/12/2011 99.50 99.50 -0.25 8.50 / - 3.27 222
CubupbTenekom 5 3,000 9.20 26/10/2007 - 25/04/2008 100.90 100.90 0.00 0.30 759 [ - 0.48 199
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 100.50 100.00 0.50 250 /770 0.86 199
CubupbTenekom 7 2,000 8.65 21/11/2007 20/05/2009 101.37 101.37 4.94 787 I - 1.38 195
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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
TenekoMMmyHukayuu, medua, mpaHcnopm

Cmaprc 3 1,000 1410 01/04/2008 30/09/2008 29/09/2009 99.99 99.60 1.10 1.30 7.45 | 14.83 0.82 876
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.00 98.00 0.00 0.00 12.70 / 12.70 111 664
YPCW 4 3,000 999  01/11/2007 01/11/2007 100.19 100.19 -0.01 -0.06 6.42 /- 0.05 98
YPCU'5 2,000 919  18/10/2007 - 17/04/2008 - - - #NIANA. | #NJANA. |-

YPCW 6 2,000 820  22/11/2007 20/11/2008 17/11/2011 100.35 100.35 0.00 - 7.03 221 /801 0.97 224
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 101.88 101.88 1.88 238 /711 1.28 128
Yetb-Tlyra 600 990  15/11/2007 11/02/2010 103.35 95.00 0.00 5.08 10.70 / - 1.92 448
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 109.65 109.65 0.54 8.63 8.25 / 8.25 1.56 227
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 99.98 99.98 0.00 0.03 6.64 1.93 / 8.26 0.81 255
JifproHuoH 1,500 1350  13/11/2007 10/11/2009 99.57 99.57 -0.12 0.57 12.26 | 12.26 1.63 626
IOxTerekom 3 3,500 10.90  09/04/2008 10/10/2009 99.98 99.98 - -0.18 871 /871 172 266
IOxTerekom 4 5,000 10.00  12/12/2007 09/12/2009 101.17 101.17 - -0.56 -1.56 973 /- 178 340
10T3iip 2 1,000 995  11/12/2007 - 10/03/2009 98.05 98.05 0.00 0.05 -1.05 11.96 / 11.96 1.18 592
10T3iip 3 2,000 1040  18/12/2007 16/12/2008 14/12/2010 96.99 96.99 0.00 0.28 5.16 / 13.64 0.97 758
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/12/2007 30/06/2008 100.50 96.20 10.83 / 10.83 0.65 505
AsrobaH WHescT 250 13.00  25/12/2007 23/09/2008 99.11 99.11 0.11 -0.89 14.76 | 14.76 0.79 868
AVXK KO 1,000 900  26/02/2008 23/08/2011 99.91 99.91 0.00 923 /- 3.04 292
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 107.60 106.60 4.79 772/ - 1.93 164
AVXKK 3 2,250 940  15/10/2007 15/10/2010 - - - #NIANA. | #NJANA. |-

AVXKK 4 900 870  01/11/2007 01/02/2012 104.00 104.00 0.00 3.12 782 /- 3.34 146
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 100.20 100.20 0.00 0.47 7.82 [ - 474 127
AVXK 9 5,000 7.49 15/11/2007 15/02/2017 99.45 99.45 0.00 0.50 0.35 779 [ - 6.23 130
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 98.41 98.41 0.00 6.88 9.54 | 9.54 112 366
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 99.00 98.05 0.00 5.23 1 15.07 0.44 911
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 99.25 99.25 1.02 4.25 [10.52 0.61 482
Bre 500 15/11/2007 12/02/2009 99.00 99.00 - 0.75 /1 0.75 133 -495
BEPP 575 10.00 06/01/2008 11/10/2009 112.40 112.20 0.00 3.65 / 3.65 178

Boapoxaenue 3,000 8.95 05/03/2008 - 03/03/2010 100.60 100.60 0.00 8.85 / - 2,01 270
BTb 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 - - #NJANA. [ #NJANA.| -

BTB 5 15,000 5.90 25/10/2007 25/04/2008 17/10/2013 99.50 99.50 0.00 -0.50 6.14 / 7.03 0.49 147
BTE 6 15,000 5.75 17/10/2007 16/07/2008 06/07/2016 - - - #NJANA. [ #NIANA.| -

a3baHk 750 10.50 20/11/2007 26/11/2007 25/11/2008 100.00 99.40 0.12 1.28 / 13.16 0.10 607
l"asnpombaHk 1 5,000 7.10 31/01/2008 - 27/01/2011 98.10 95.07 -1.50 -1.42 8.47 | - 2.74 217
l"asnpombaHk 2 5,000 6.54 28/11/2007 28/11/2007 20/11/2013 - - - #NJANA. [ #NIANA.| -

no6akc 2,000 11.00 13/03/2008 13/03/2008 15/03/2010 98.50 98.30 0.00 0.10 0.10 10.84 / 15.57 0.36 957
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
baHku u puHaHCHbI

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 99.66 99.66 0.00 -0.07 1.18 / 1355 0.17 777
EspoKommepy 2 3,000 949 13/12/2007 12/06/2008 10/06/2010 - #NIANA. | #NJANA.| -

EspoKommepy 3 3,000 949  13/12/2007 12/06/2008 10/06/2010 - - - #NIANA. | #NJANA.| -

KunCoulinotexa 1 600 1150  25/10/2007 - 22/10/2009 100.00 99.80 0.00 0.40 -0.10 0.25 / 0.25 1.92 868
unCouVinotexa 2 1,500 11.00  18/10/2007 17/04/2008 15/04/2010 - #NIANA. | #NIANA.| -

Kunduraxc 500 925  21/12/2007 19/12/2008 - - - #NIANA. | #NJANA. |-

3eHuT 2 2,000 839  16/02/2008 - 16/02/2009 98.90 98.90 - 0.97 4.20 9.47 /- 1.18 356
3enuT 3 3,000 845  14/11/2007 14/11/2007 09/11/2011 99.95 99.95 0.00 0.05 0.20 / 9.06 0.08 351
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 99.83 99.83 0.00 167 / 8.67 0.44 307
WrsectToprbark 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 99.90 99.30 0.00 0.60 2.80 / 12.65 0.38 687
Kut ®uHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 99.64 99.64 0.00 4.13 / 10.66 0.82 486
KMB 2 3,400 775  05/12/2007 03/12/2008 30/11/2011 99.15 99.15 0.00 245 /871 1.00 290
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 99.90 99.90 0.00 - - - -

Macrep6atk 2 1,000 1150 23/11/2007 - 23/05/2008 98.50 98.50 - 221 171 1457 | 1457 051 861
Macrep6ark 3 1,200 1175 05/12/2007 05/12/2007 30/11/2011 100.19 99.70 0.00 0.76 11.85 / 12.24 2.93 655
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 98.85 98.85 0.00 4.98 /10.00 0.87 418
Megsenb 750 12.80  05/12/2007 03/09/2008 01/09/2010 100.00 98.90 0.07 -0.55 4.41 11414 0.75 814
MVA 1 2,200 10.00 - 26/11/2007 20/09/2012 - - - #NIANA. | #NJANA. |-

MVIA 2 1,000 860  07/11/2007 - 09/08/2008 100.15 99.00 0.00 9.45 / 9.45 0.73

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 1.18 524
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 99.99 99.72 1.05 /1151 0.14 584
MJIK ®unanc 550 12.90 25/10/2007 - 23/07/2009 99.96 95.00 0.00 15.34 / 15.34 1.39 899
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 98.00 98.00 - 2.95 10.17 /10.17 1.99 384
MOWA 2 3,000 7.99 07/03/2008 19/12/2007 07/09/2011 99.99 98.01 0.00 0.00 8.52 / 14.61 2.63 224
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 97.10 97.10 0.00 0.01 11.84 / - 1.09 536
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 98.97 98.97 5.68 4.31 /10.00 1.26 404
Moc. 3anor. Bank 800 11.65 16/11/2007 16/11/2007 17/11/2009 100.00 100.00 11.97 / 11.70 1.64 618
MocKommepubak 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 99.75 99.43 0.00 -0.50 155 /1234 0.13 663
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 95.10 93.90 0.00 -1.29 391 /12.79 1.39 663
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 99.80 99.80 0.00 0.12 3.01 1.03 1 9.47 0.17 390
HOK 1,000 9.80 07/11/2007 09/05/2008 12/05/2009 99.13 98.70 0.00 -0.14 442 112.29 0.50 658
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 98.40 98.11 0.00 -0.40 1.76 9.75 [ - 161 367
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
baHku u puHaHCHbI

Mpobuatec 5 1,000 969  31/10/2007 01/08/2008 29/04/2009 100.05 100.05 8.87 /8.90 0.70 321
Mpocesiabbank 4 600 820  01/11/2007 - 01/11/2007 100.00 98.95 -0.53 18.73 / 18.73 0.05 1258
Mpocasiabbark 5 4,500 799 22/11/2007 21/05/2009 17/05/2012 99.00 99.00 3.18 /885 1.37 290
nenr 1,100 1110 22/10/2007 - 19/10/2009 - - - #NIANA. | #NJANA. |-

M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 100.49 100.49 2.73 1 11.66 0.41 592
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 98.50 98.50 0.00 4.77 1 12.62 0.77 670
PeHHIC 750 1040 01/04/2008 01/04/2008 30/03/2010 100.00 97.50 1.70 258 / 13.64 043 780
Poc6ak 3,000 789 15/02/2008 15/02/2009 99.90 99.90 - - 7.97 1797 1.20 213
PCXB 1 3,000 720 05/12/2007 04/06/2008 99.57 99.57 0.00 -0.10 -0.29 8.12 /8.12 0.59 248
PCXEB 2 7,000 785  21/11/2007 - 16/02/2011 99.90 99.51 0.36 -1.30 8.19 /- 273 190
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 98.90 98.46 0.00 0.68 4.06 2.16 /812 2.02 201
PTK-Nuaukr 4 2,250 880  08/04/2008 08/04/2008 100.70 100.70 7.74 7.45 /745 0.46 188
PTK-NuauHr 5 2,250 835  14/02/2008 12/08/2010 97.31 97.31 -0.19 9.67 / 9.67 2.32 404
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 97.49 97.49 0.00 150 373 11177 0.80 589
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 95.00 95.00 0.00 0.01 1.00 5.15 / 12.68 113 663
Pycckuit Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 99.00 99.00 0.90 1.26 / 11.10 0.41 540
Pycckuii CTanpapt 8 5,000 825  19/10/2007 17/10/2008 13/04/2012 - #NIANA. | #NJANA.| -

Pyc®anaHchbank 1 1,500 765  04/12/2007 02/12/2008 - #NIANA. | #NJANA. |-

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

Pyc®ataHcbak 4 4,000 7.74  15/02/2008 1210212010 97.50 97.50 0.00 - 3.40 9.14 / - 1.98 298
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 97.05 97.05 - -0.45 -3.60 12.67 | 12.67 121 658
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 98.00 98.00 0.00 -0.50 -1.90 10.74 | 12.33 0.75 648
Cas3bbaHk 2,000 8.90 25/10/2007 23/04/2009 21/04/2011 98.00 98.00 0.00 1.64 11.87 4.75 1 10.73 1.28 473
CesepHas Kasna 1,000 10.75 03/01/2008 02/10/2008 01/10/2009 - #N/ANA. [ #NJANA.| -

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

CobuHBaHk 2,000 12.00 14/11/2007 14/11/2007 13/05/2009 100.11 99.80 0.00 0.25 - 0.72 / 12.59 0.08 686
ConupapHocTb 1 1,000 10.75 04/12/2007 04/12/2007 01/12/2009 99.50 99.50 0.50 0.98 /14.98 0.13 913
ConupapHocTb 2 950 10.70 21/10/2007 22/04/2008 20/04/2010 99.00 99.00 10.05 3.86 /13.29 0.45 746
Coto3 1 1,000 9.25 25/10/2007 26/11/2007 24/04/2008 99.80 99.80 -0.32 9.98 /11.39 0.11 572
Coto3 2 2,000 8.37 04/04/2008 05/10/2009 100.10 99.82 -0.04 -0.04 0.06 8.56 / - 1.72 251
CnpyT bank 1 500 9.25 15/11/2007 - 15/11/2007 100.00 100.00 - 9.50 /9.50 0.09

CnpyT bark 2 1,000 10.74 06/12/2007 05/06/2008 31/05/2012 97.75 97.75 0.00 -0.23 -0.55 2.09 /15.21 0.55 923
CTUH 300 15.50 01/04/2008 01/04/2008 100.65 100.65 - 0.55 - 14.49 | 14.49 0.41 857
CypoctpouTenbHblit bank 1 1,500 03/01/2008 - 02/07/2009 99.70 97.00 0.00 0.32 -0.73 0.97 10.97 1.72 -485
CypocTpouTenbHblit bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 99.10 97.50 0.00 -0.69 4.36 3.16 /12,53 0.58 669
TathHK 500 11.00 06/02/2008 - 06/02/2008 100.05 100.05 - 11.02 / 11.02 0.29 535
Tat®oHp 3 1,500 10.00 20/11/2007 20/11/2007 19/05/2009 100.00 100.00 0.24 0.67 /10.39 0.10 469
TK ®uHanc 1,000 10.50 20/03/2008 - 18/09/2008 100.02 100.02 0.00 0.05 10.74 1 10.74 0.82 489
TpawxcKanutan 800 9.20 27/11/2007 29/05/2008 01/06/2009 97.00 97.00 5.68 / 15.02 0.53 913
TpaHcPuHaHC 3,000 10.50 25/12/2007 25/09/2009 100.40 98.00 0.00 1142 | - 161 547
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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
baHku u puHaHCHbI

TypaHanem 3,000 7.75  08/04/2008 06/10/2009 - - - #NIANA. | #NJANA. |-
YBPP 2 1,000 1025 03/01/2008 02/07/2009 98.20 98.20 - 1191 / 11.91 143
YpanfluaunrLiexp 1,000 1150 24/10/2007 28/10/2009 99.87 99.87 0.00 0.42 10.35 / 10.35 1.64
YPCA1 1,500 765  25/10/2007 24/04/2008 98.55 98.55 0.00 10.89 / 10.89 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 99.27 99.27 - -0.21 -0.43 1033 / - 137
YPCA5 3,000 10.05  23/10/2007 18/10/2011 99.46 99.46 0.00 -0.03 -1.50 10.48 / - 2.94
XKo 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 95.50 95.50 0.00 -4.50 -3.50 8.00 / 12.84 1.29
XKo 3 3,000 945  20/12/2007 18/09/2008 16/09/2010 98.40 98.40 0.00 2.14 3.76 / 11.75 0.81
XKo 4 3,000 995  17/10/2007 15/10/2008 12/10/2011 - - - #NIANA. | #NJANA.| -
XMITK OtkpbiTve 200 11.00  13/11/2007 - 11/11/2008 99.50 99.50 0.00 0.29 11.99 / - 0.91
LlenpWHsectBank 2 1,500 10.00  10/11/2007 10/11/2008 11/11/2009 100.00 100.00 0.00 0.02 0.10 0.38 /0.74 1.03
JKenoBaHk 1,000 10.75  25/12/2007 25/12/2007 29/12/2009 99.85 99.50 0.00 0.68 1.15 / 12.95 0.18
Onemre 200 20/11/2007 08/02/2008 98.00 98.00 6.39 / 6.39 031
IOHMacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 99.90 99.10 0.00 -0.49 3.34 /334 1.26
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 94.00 94.00 0.00 - 0.00 1.69 / 1.69 3.63
ArpoxonauHr 1,000 1275 19/10/2007 - 24/07/2009 98.51 98.51 -0.19 -0.99 14.42 | 14.42 1.38
AnapywkuH 2 1,000 1230 28/11/2007 25/11/2009 23/11/2011 99.27 99.27 0.00 0.17 -1.67 7.10 / 13.09 1.64
Antan 150 01/01/2008 30/06/2009 98.90 98.90 0.65 / 0.65 171
BanTuka 1,000 875  20/11/2007 20/11/2007 - - - #NIANA. | #NJANA. |-
BanTumop 3 800 1125 15/11/2007 - 15/05/2008 99.73 99.73 0.00 -0.16 0.01 12.04 / 12.04 0.51
BopoauHo 2,500 1050 19/12/2007 18/06/2008 16/12/2009 100.00 100.00 0.20 - 3.40 /10.73 0.60
BB[ 2 3,000 9.00 19/12/2007 - 15/12/2010 102.65 102.00 1.58 3.19 831 /- 2.56
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 99.94 99.94 0.00 0.74 1.14 1 12.98 0.17
Bonwe6Hblit 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 99.20 99.20 0.00 291 /1337 0.37
[biMoB 800 10.99 02/11/2007 02/05/2008 30/10/2009 98.80 98.80 0.00 -0.40 9.35 3.70 /13.71 0.47
3epHoBas koM. Hactiowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 99.81 99.81 0.00 420 /13.13 0.58
WHTypuct 1,000 9.00 24/10/2007 - 21/04/2010 100.80 97.00 0.60 - 9.72 | - 2.04
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 99.40 98.90 0.00 9.65 1.52 1 16.79 0.18
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 99.90 95.00 0.00 -2.05 5.25 / 5.25 1.29
KpacHbiin boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 100.00 99.00 0.00 1.87 /1281 0.31
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 99.90 96.62 0.00 1.16 3.85 /15.73 0.55
MenbH. komB. B COKIbH. 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 -0.02 1.96 / 13.15 0.31
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 99.41 99.41 -0.49 17.55 | 17.55 0.16
Hosble YepemyLukm 2 300 11.30 23/10/2007 22/04/2008 98.50 98.00 0.00 -0.19 15.63 / 15.63 0.44
HyTpulHBecTXonanHr 1,200 9.50 11/12/2007 09/06/2009 99.38 99.38 -0.47 -0.26 433 /1433 151
Omena 50 18.00  #N/ANAp 03/10/2007 - #NIANA. | #NIANA. |-
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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
lleekass u nuwyeeas npomMblWAEHHOCMb

OCT 2 1,000 08/11/2007 08/05/2008 100.50 97.50 0.00 177 1177 0.58

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 97.65 97.65 0.00 0.49 5.63 1150 / - 0.82 396
MapHac 2 1,000 10.80  22/11/2007 19/11/2009 17/11/2011 95.03 95.03 0.00 - 757 [ 14.25 1.64 790
PyceKkuii TexcTurb 2 1,000 1275 06/03/2008 05/03/2009 98.25 98.25 075 14.65 | 14.65 1.14 896
Pyccxkuit Texkctunb 3 1,200 1200 23/10/2007 - 20/10/2009 100.00 100.00 0.01 0.10 0.18 /0.18 191 633
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 99.90 95.50 0.00 -1.30 3.49 / 15.69 0.84 957
CaH WTep6pio 2 4,000 800  14/02/2008 13/08/2009 99.50 99.00 2.66 862 /- 159 260
Cureprus 1,000 1070 24/10/2007 22/04/2009 100.00 99.75 - -0.14 0.13 0.31 /031 1.45 891
Cnaprak T[L 500 13.00  23/01/2008 23/01/2008 100.00 100.00 0.00 13.23 / 13.23 0.25 744
Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 99.54 99.54 0.00 -0.42 10.61 / 10.61 1.20 464
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 99.25 99.25 0.00 4.44 1956 1.39 357
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 99.35 99.35 0.00 2.92 / 13.40 0.37 759
J0KO 2 1,500 1050  25/01/2008 25/01/2008 22/01/2010 99.20 99.20 0.09 171 /1372 0.25 793
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 99.99 99.99 0.00 9.72 5.07 /9.9 161 391
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 98.05 97.00 0.00 -0.23 -1.48 6.09 / 13.42 1.00 737
ANnn 1,500 1099 22/02/2008 - 21/08/2009 97.00 97.00 -0.03 1257 13.25 / 13.25 151 700
Anbkop 1,500 1075 11/12/2007 11/12/2007 08/12/2009 99.70 98.80 0.00 - - 1.18 / 15.85 0.15 993
Anexa 36.6 3,000 989  01/01/2008 01/07/2008 30/06/2009 100.00 99.25 - -0.26 1.38 10.37 / 12.84 0.62 695
ApbGar Mpectink 1,500 10.50 21/12/2007 - 20/06/2008 99.75 96.00 0.00 2.38 -1.61 14.24 | 1424 0.60 828
Atnant M 1,000 12.25 15/11/2007 15/11/2007 13/11/2008 100.65 97.05 0.00 0.85 12.86 / 26.40 0.91 1953
baHaHa-Mama 1,000 11.25 26/10/2007 - 23/10/2009 99.90 99.90 0.00 0.10 0.26 / 0.26 1.92 827
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 99.40 98.40 0.00 9.70 3.18 /1357 0.52 769
BenasKomnnekt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 97.99 94.67 0.00 - 5.45 [ 21.16 0.43 1474
Benbiit Pperat 1,000 14.50 13/12/2007 - 17/12/2009 99.49 99.49 0.00 0.39 15.61 / - 1.63 913
Bpasepc 500 12.50 20/12/2007 21/12/2007 25/12/2009 99.95 99.02 0.00 -0.52 - 2.82 /16.11 0.17 1018
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 99.60 99.60 0.00 1.45 -0.25 11.00 / 11.00 111 504
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 98.58 98.58 0.00 1.98 -1.37 11.92 / - 1.88 563
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 99.50 99.50 0.00 -1.00 2.52 [ 11.54 0.59 575
[hxeir-Ocp-Cun 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 97.00 97.00 0.00 0.00 -0.03 332 /1281 0.86 685
[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 99.92 99.92 0.00 0.22 6.88 / 13.77 0.64 783
Iuken 3,000 9.25 20/03/2008 - 17/03/2011 95.50 90.11 0.00 2.79 12.21 / - 2.69 573
Dukene TperauHr 1,800 11.00 20/01/2008 20/01/2008 20/07/2009 100.00 99.00 0.00 14.72 2.02 /13.15 0.25 745
[omodpnHaHe 1,000 12.50 14/02/2008 - 14/02/2008 99.90 99.90 0.00 0.90 13.09 / 13.09 0.30 729
Espocetb 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 99.46 99.46 0.69 2.04 1.25 / 14.36 0.13

EpuHas Espona 1,200 10.75 18/10/2007 16/10/2008 14/10/2010 100.00 100.00 0.00 3.79 /11.03 0.85 517
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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

Wmnnoaust 300 1125 30/01/2008 30/07/2008 99.50 99.50 0.00 0.02 1223 / 12.23 0.69 635
Whkom-Napa 1 700 1200 22/11/2007 22/11/2007 100.00 99.86 0.00 0.03 10.41 13.14 / 13.14 0.10 737
Wrkom-Napa 2 1,400 1200  16/11/2007 - 12/02/2010 99.95 99.45 - -0.28 0.10 1271 [ 1271 181 639
Wrkom-Napa 3 2,000 11.00  14/12/2007 12/06/2009 10/06/2011 97.00 97.00 0.00 155 - 6.39 / 13.67 1.35 747
WHmapko 1,000 1050 21/12/2007 - 19/12/2008 100.03 100.03 0.48 -0.02 1.69 / 1.69 112 -397
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 99.35 99.35 - -0.65 4.46 1 955 1.10 368
WHnpom 3 1,300 895  21/11/2007 18/05/2011 99.55 99.55 - 035 -0.38 9.30 /9.30 2.79 295
WUckpacodt 2 300 1330 04/03/2008 - 02/03/2010 102.69 102.69 0.00 -0.31 -0.31 1232 / - 1.87 601
Kapo 700 1250 25/12/2007 24/06/2008 2211212009 99.90 98.05 0.00 -1.22 -1.00 4.67 | 14.50 0.60 853
Kapycenb GuHanc 3,000 975  20/03/2008 18/09/2008 12/09/2013 99.17 99.17 0.00 0.17 1.77 1 10.98 0.82 514
Koneika 1 1,200 940  18/12/2007 - 17/06/2008 98.50 98.50 0.00 0.50 - 12.24 | 12.24 0.59 639
Koneiika 2 4,000 870  21/11/2007 18/02/2009 15/02/2012 91.32 91.32 - -5.68 8.67 5.27 1 16.91 1.09 1059
Koneika 3 4,000 980  21/11/2007 20/08/2008 15/02/2012 89.50 89.50 0.00 -7.50 -9.50 13.64 | 24.46 0.66 1764
NasepHa 1,000 11.00  10/04/2008 - 08/04/2010 100.00 97.00 -1.40 -1.25 12.06 / 12.06 2.02 574
TBP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 100.25 100.25 0.35 0.30 4.48 | 14.90 0.52 893
M. Bugeo 2,000 10.00  21/11/2007 21/11/2007 18/11/2009 100.30 96.50 0.00 - 3.19 1.30 / 26.79 0.10 1990
Markur 1 2,000 934 21/11/2007 19/11/2008 101.00 100.00 0.35 0.25 9.03 /- 0.96 321
Markut 2 5,000 820  28/03/2008 23/03/2012 97.50 97.50 0.00 0.79 0.10 9.09 /- 3.48 264
Mapra 1 700 14.84  22/11/2007 22/05/2008 98.99 98.99 159 1.06 17.24 | 17.24 0.49 1109
Mapra 2 1,000 1200 05/12/2007 - 06/12/2009 99.45 99.45 - - 12.66 / 12.66 167 638
Mapra 3 2,000 13.00  01/02/2008 01/02/2008 02/08/2011 97.84 97.84 0.94 0.65 1.67 /21.39 0.25 1461
Matpuya 1,200 12/12/2007 10/12/2008 96.80 96.80 - 150 -1.50 2.83 /283 1.13 -283
MuHHecko 500 1375 13/12/2007 10/12/2009 101.00 101.00 0.00 0.99 1361 / - 1.64 727
Mup 1,000 10.50 27/12/2007 - 27/12/2007 100.00 100.00 0.00 10.60 / 10.60 0.19 497
MoHeTka 1,000 10.70 15/11/2007 15/11/2007 14/05/2009 99.75 99.75 0.18 - 0.79 / 13.63 0.08 784
MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 100.25 99.75 - 0.20 11.01 /- 1.01 509
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 100.00 100.00 0.00 0.11 1.19 / 10.85 0.17 521
MapkeTXonn 300 13.10 03/01/2008 02/10/2008 01/04/2010 100.70 99.75 0.00 13.64 / 13.48 1.89 758
[MatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 98.00 98.00 0.00 4.28 [ 13.73 0.59 781
lMepekpecTok 1,500 - 08/01/2008 - 08/07/2008 - - #NIANA. | #NIANA. |-

Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 97.90 97.90 9.91 5.42 /10.30 1.69 416
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 9.70 17/10/2007 15/10/2008 15/04/2009 100.19 99.85 3.93 353 /527 0.90 267
PocuHTep 2 400 10.00 02/01/2008 - 02/07/2008 100.00 100.00 - 10.38 /10.38 0.64 462
PocuHTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 99.00 99.00 -0.60 -0.99 2.60 [ 12.77 0.54 693
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 99.60 99.60 0.00 0.00 10.05 3.29 /12,55 0.45 674
CanBent 1,000 10.00 05/12/2007 03/12/2008 99.79 99.70 0.05 15.46 10.48 / 10.48 0.97 459
COPYC 1,200 10.20 08/11/2007 - 05/11/2009 99.65 99.65 0.00 0.15 0.04 0.54 1 0.54 2,01 986
CronunyHble FacTpoHOMbI 1,500 8.60 21/02/2008 21/08/2008 20/08/2009 100.00 100.00 -0.20 410 / 8.76 0.77 304
TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 97.70 97.70 0.07 2.49 | 14.36 0.53 843
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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

TOAN 2,000 1200  13/12/2007 12/06/2008 10/12/2009 93.50 93.50 0.00 -0.50 7.32 | 2422 0.51 1747
Ton-Knura 1 700 500  07/02/2008 - 05/02/2009 88.00 77.00 0.00 4.50 17.29 / 17.29 1.16 1092
Ton-Knura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 98.04 98.04 0.00 -0.21 -4.91 479 /1271 0.97 671
YamypTHedTs 1,500 950  01/12/2007 - 01/09/2008 99.00 99.00 1.01 1112 /1112 0.77 530
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 99.99 99.99 0.00 1.81 / 10.70 0.28 506
IO TpanautCepauc 2 1,200 1150  27/11/2007 25/11/2008 100.49 100.49 11.30 /11.30 0.94 538
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  01/04/2008 01/04/2008 29/09/2009 98.64 98.64 0.00 -1.41 3.66 / 15.42 0.41 946
Arpo-Cotos 1,500 25/12/2007 21/06/2011 94.00 94.00 0.00 0.00 1.69 / 1.69 3.63 -452
ArpoxonanHr 1,000 1275 19/10/2007 24/07/2009 98.51 98.51 -0.19 -0.99 14.42 | 14.42 1.38 813
Apkapa 1 600 1320 28/12/2007 28/06/2008 97.21 97.21 - - 19.31 /19.31 0.46 1262
Apkana 2 700 1331 21/02/2008 - 20/02/2009 99.39 97.16 - -0.73 8.39 15.69 / - 0.86 941
Apkana 3 1,200 1365  03/04/2008 02/10/2008 31/03/2011 98.48 98.48 0.00 0.27 -1.52 458 | 15.97 0.81 983
BenlpaHKopm 700 1090  04/12/2007 04/12/2007 02/12/2008 99.49 99.49 0.00 - 1.86 / 15.23 0.13 934
roToK 2 1,500 20/12/2007 18/06/2009 98.55 96.15 5.52 161 / 161 1.67 -420
3 OuHaHe 400 11.00  23/11/2007 23/05/2008 101.89 101.89 211 791 /791 0.55 228
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 98.80 98.27 -0.47 -0.78 14.34 | 14.34 0.95 822
HIK 500 1245  31/01/2008 31/01/2008 99.80 97.20 0.00 18.28 / 18.28 0.27 1214
oro?2 1,200 1295  26/02/2008 25/02/2009 99.00 99.00 - 0.21 14.38 / 14.38 0.93 819
Masa 1 350 100  15/12/2007 - 15/06/2008 100.00 95.00 0.00 4.86 | 4.86 0.67 -69
Masa 2 1,000 1250  11/11/2007 09/05/2008 21/10/2011 101.12 101.12 0.00 -0.87 155 /10.87 0.50 501
3% Cotos 300 1000  #N/ANAp 09/10/2007 - #NIANA. [ #NIANA. |-

Paarynsi 1 2,000 1.00 03/04/2008 - 02/10/2008 97.00 84.00 - 11.92 / 11.92 0.93 600
Paarynsi 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 99.10 98.70 0.00 9.59 155 /1311 0.42 731
Paarynsit 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 98.05 98.05 0.00 0.55 -0.25 4.33 /12.89 121 681
Pycarpo 1,000 8.50 18/01/2008 - 19/07/2008 98.29 98.29 11.13 / 11.13 0.67 529
Cu6 Arp Mpynna 400 11.50 21/11/2007 21/11/2007 20/05/2009 99.00 99.00 143 | 2247 0.09 1601
CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 98.50 98.50 0.00 1.40 -1.00 1161 / - 161 541
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 99.70 99.70 12.92 [ 12.92 0.55 705
ApnamaHT 2 2,000 11.25 22/11/2007 - 20/05/2010 99.88 99.88 - 11.79 1 11.79 2.02 547
ATOMCTPOII3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 99.99 99.99 - 10.14 3.63 /17.90 1.40 198
'nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.03 100.03 0.00 0.02 2.84 110.20 0.83 439
[IKC ®XC Pb 500 12.00 27/11/2007 27/11/2007 24/11/2009 99.89 99.89 0.00 - 0.77 1 13.02 0.11 728
XK cbuHaHCe 1,000 14.00 20/12/2007 20/12/2007 24/12/2009 98.80 98.80 0.00 0.00 179 /2218 0.16 1576
V/IHKoM 1,250 13.10 - 28/03/2008 28/03/2009 98.00 98.00 0.00 0.00 - -1- - -
WuTerpa 1 2,000 10.50 21/03/2008 - 20/03/2009 99.55 99.55 0.00 12.86 1113 / - 1.23 512
WHTerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 101.00 98.25 0.00 1.63 -1.22 6.05 / 11.18 1.72 499
Kamckas fonunHa 2 200 13.50 17/10/2007 - 17/10/2007 100.09 99.96 -0.46 11.97 / 11.97 0.01 628
Kamckas fnonmHa 3 500 12.80 12/12/2007 09/06/2008 04/06/2009 100.05 100.05 0.09 13.32 / 13.32 0.56 726
12 okTs6ps 2007 1. Cr1p. 27/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

nece 1,000 10.00  20/03/2008 - 20/03/2008 100.50 100.00 0.00 0.25 9.60 / 9.60 0.40 395
TNCP Wkesct 2,000 1070 04/12/2007 03/06/2008 08/12/2009 100.70 100.00 0.00 3.12 /1033 0.56 461
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 103.50 103.50 1.30 11.40 / - 2.82 493
MVAH 2,000 1237 04/03/2008 02/09/2008 02/03/2010 90.49 90.49 0.00 -2.01 9.70 / 26.35 0.68 1930
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 99.13 99.13 -0.57 -1.37 11.90 / 11.90 0.74 602
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 101.38 101.38 0.00 1.88 10.44 [ - 1.62 432
Mepecset 200 1750  #N/ANAp 02/10/2007 - - - #NIANA. | #NJANA. |-

MK 5 1,120 920  20/11/2007 - 20/05/2008 100.67 100.67 - 7.68 8.29 /8.29 0.54 23
PWpynn 1,200 11.85  27/12/2007 26/06/2008 26/12/2009 100.00 100.00 0.00 0.50 1.00 3.94 /12.14 0.61 625
CrpoiiTpaHcras 3,000 960  26/12/2007 - 25/06/2008 100.48 100.00 -0.03 7.07 941 /- 0.63 370
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 99.10 98.40 0.25 7.71 5.06 / 15.91 0.41 991
LyH1 1,000 1125  25/10/2007 24/04/2008 22/04/2010 99.80 99.15 0.24 14.83 2.62 /-6.65 2.24 -241
LYH2 1,500 11.19 23/01/2008 23/07/2008 20/01/2010 99.90 99.90 0.05 397 /1143 0.68 561
FOCKK 600 13.00 01/01/2008 01/07/2008 100.80 100.00 0.35 12.71 [ 12.71 0.62 683
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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 100.609375 100.67 0.03 -0.05 4.20 4272 1.151 1.174
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 100.9375 101.00 0.03 -0.06 413 1.498 1.935 1.99
T45/812/31/11 4.625 31/12/2011 16.131MMM 101.25 101.31 0.02 0.00 4.29 159 3.746 3.851
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 100.015625 100.08 -0.02 0.03 4.62 2.166 7.212 7411
T41/2 02/15/36 45 15/02/2036 26.397MMM 94.140625 94.20 -0.03 -0.05 4.88 2.099 15.405 14.801
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 141.5555 142.06 0.00 2,77 5.74 112.6 6.9 10.084
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 179.77 180.27 0.04 -1.25 5.96 124.32 10.02 18.56
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.1500 112.25 0.00 -1.00 5.76 116.7 6.8 7.674
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.1500 112.25 0.00 -1.00 5.7620 116.7 6.8 7.674
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.39 98.59 0.01 1.83 5.63 143.61 0.56 0.56
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 91.82 92.07 0.00 1.59 5.54 125.29 3.22 3.08
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.15 112.25 0.00 -1.00 5.76 116.68 6.81 7.67
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.79 106.04 -0.01 -0.09 4.62 46.15 1.87 212
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 125.84 126.04 0.17 -0.29 5.15 70.16 5.35 7.01
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.3410 35.76 -0.15 0.16 97.65 #N/AN Ap 1.0 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.7190 36.11 0.15 0.46 63.64 #N/AN Ap 16 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 36.3210 36.73 -0.06 0.00 44.81 #N/AN Ap 26 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 36.3930 36.88 0.17 0.32 32.08 #N/AN Ap 37 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 35.8180 36.37 0.28 0.57 24.86 #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. 408.89 #N/AN Ap 03 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 118.29 118.54 -0.18 -0.32 4.72 60.08 178 2.10
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 121.28 121.53 -0.08 -0.24 5.29 102.28 3.40 4.24
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 127.20 127.45 -0.16 -0.31 5.58 114.90 497 6.49
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 140.34 140.59 0.02 0.07 5.50 106.84 6.44 9.34
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 159.30 159.55 -0.16 031 5.87 124.80 7.32 11.98
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 146.21 146.46 -0.02 0.05 6.05 133.59 10.00 15.13
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.00 113.00 0.00 0.00 6.16 133.63 12.94 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 103.10 103.17 -0.01 -0.09 4.49 33.81 1.09 115
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 105.74 105.88 0.00 -0.48 4.98 71.23 3.09 344
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 97.11 97.43 0.00 -0.12 472 35.77 5.69 5.79
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 117.10 117.60 0.00 -0.10 6.00 126.43 10.73 13.05
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.52 106.72 0.01 -0.01 5.15 101.30 1.35 151
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.61 112.98 -0.06 -0.05 5.39 124.19 2.34 271
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.44 113.80 -0.07 0.12 5.89 143.14 5.39 6.29
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 109.26 109.51 0.02 0.09 6.04 145.29 6.70 7.48
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 120.71 121.21 0.27 0.09 6.46 173.97 10.27 12.64
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 148.19 148.44 0.10 1.03 6.47 170.20 11.21 16.96
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 110.49 111.46 -0.09 0.55 6.54 171.33 12.73 14.29
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 107.18 107.38 -0.03 0.22 4.67 52.50 124 1.35
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 108.84 109.39 -0.01 -0.13 5.08 81.13 3.58 3.99
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 141.60 142.25 0.08 0.08 5.39 84.26 6.15 8.83
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 103.02 103.02 -0.19 -0.25 5.16 66.49 8.57 9.22
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 163.10 163.85 0.00 -0.22 5.85 114.73 9.58 16.20
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 109.56 110.06 0.02 0.58 6.01 120.19 12.93 14.35
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 5.60 145.41 131 1.37
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.63 109.00 0.00 0.00 5.44 125.58 2.88 3.17
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.44 202.83 4.82 5.38
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.77 215.09 7.10 9.05
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 136.25 136.63 0.00 0.00 6.98 229.08 9.14 12,61
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 192.28 11.83 11.63
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.05 106.43 0.05 -0.12 4.99 85.02 1.43 157
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 108.15 108.52 0.42 0.68 5.28 98.28 373 4.18
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 104.89 105.39 0.31 0.37 5.56 112.22 5.25 5.67
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 120.16 120.66 0.36 0.88 5.72 112.24 6.73 8.34
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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 111.55 111.72 0.02 0.03 4.98 84.64 1.47 1.70
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.87 112.12 0.24 0.29 5.37 111.18 2.66 318
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.99 117.37 0.21 0.37 6.14 173.80 473 5.67
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.91 96.29 0.42 0.59 6.05 160.64 6.82 6.89
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 102.18 102.58 0.42 0.43 6.72 206.02 8.16 8.61
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 105.38 105.63 0.27 0.61 6.83 212.39 9.77 10.51
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 97.31 97.56 0.17 0.27 7.09 228.21 12.16 11.98
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 10758.51 10759.01 10653.95 10654.19 #N/AN.A. #N/AN Ap 3177 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.47 102.97 0.00 051 5.97 178.25 2.97 3.07
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 106.52 106.89 0.02 0.60 6.22 184.54 4.48 491
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM 101.34 101.49 #N/AN.A. 0.04 5.92 178.85 0.91 1.00
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 110.91 111.16 0.30 0.61 7.63 327.87 3.01 3.48
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 102.16 102.56 0.61 156 8.05 360.36 5.20 5.36
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 134.40 134.90 1.07 1.56 8.63 404.23 6.25 8.60
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 81.89 82.02 0.30 143 8.28 361.49 8.25 6.98
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 349.95 8.99 8.92
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 332.44 9.53 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 364.83 10.13 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 8.55 754 103.57 104.01 0.21 0.68 2.71 60 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.11 7.40 101.31 101.39 0.05 -0.12 0.47 299
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.05 6.36 100.90 100.98 -0.02 0.05 0.52 187 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.01 6.92 110.71 110.83 0.71 0.99 5.15 242
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.21 6.96 106.36 106.61 0.12 0.08 1.60 278 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.16 8.07 100.95 101.20 0.73 1.43 5.62 350
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 5.65 571 99.45 99.70 0.34 0.51 4.80 144
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.61 557 109.11 109.41 0.11 0.06 1.74 136
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.35 5.48 105.95 106.35 0.12 -0.01 2.60 125
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.34 6.21 115.27 115,52 0.21 0.14 423 185
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.95 6.09 98.42 98.92 0.14 0.05 5.86 172
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 6.98 6.81 103.15 103.25 0.33 0.45 8.03 169
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.76 6.45 127.50 127.56 0.90 0.89 11.62 158
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.78 6.58 102.66 102.91 0.23 0.26 1.90 240 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.92 6.92 100.97 101.11 0.05 0.11 0.92 249 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.64 5.46 101.16 101.20 0.09 0.14 0.28 129
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.06 6.89 103.89 104.01 0.23 0.51 2.62 270 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.76 713 103.03 103.28 0.39 0.59 353 281
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.97 5.86 102.17 102.42 0.04 0.39 1.80 169 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.44 6.85 102.12 102.37 0.11 -0.02 1.25 259
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.57 7.69 107.76 108.01 0.43 0.51 471 324 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 759 7.44 101.37 101.62 0.48 0.62 5.72 287 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.98 6.93 100.19 100.20 0.07 -0.11 0.05 302
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.97 7.27 98.59 98.84 0.70 1.15 3.20 300 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.68 7.87 97.58 97.83 0.82 0.75 6.18 -2
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.47 6.38 105.50 105.74 0.16 0.16 1.48 220
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.75 6.48 103.09 103.34 0.29 0.25 2.07 228
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.95 6.82 105.25 105.50 0.45 0.66 3.27 260 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.92 7.59 104.01 104.26 0.57 139 5.96 302
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.47 7.78 100.35 100.44 0.36 0.01 0.55 344 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.96 10.40 96.10 96.35 0.62 0.95 5.42 586
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.81 6.64 102.31 102.56 0.20 0.62 1.78 247
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.30 6.99 100.97 101.11 0.22 0.52 267 281
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.42 759 98.73 98.98 0.35 0.45 4.36 323 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.56 8.42 99.06 99.31 0.11 0.39 5.72 78
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.19 6.43 100.73 100.88 0.02 0.02 0.95 210
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.80 7.24 95.44 95.69 0.76 217 6.03 267 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 6.42 100.27 100.38 0.00 0.04 0.74 197 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.28 7.29 98.67 98.92 0.08 0.10 6.05 244
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.78 6.34 101.34 101.59 0.11 0.38 2.70 212 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.97 6.55 102.75 103.00 0.35 0.67 4.43 219
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.15 8.86 99.60 99.67 -0.04 0.63 0.47 444
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.14 10.64 92.05 92.30 0.17 1.59 257 642
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.82 11.47 90.25 90.50 -0.08 1.67 5.30 721
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.24 7.01 99.69 99.94 -0.01 0.35 5.64 211 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.84 6.41 100.41 100.58 0.01 0.22 1.07 219
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 721 6.35 103.89 104.14 0.25 -0.14 342 205 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.26 7.10 100.76 101.01 -0.02 -0.04 5.60 169
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.38 6.41 97.83 98.08 0.23 0.40 12.71 196
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.53 9.31 99.55 99.67 0.01 -0.10 0.47 493
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.29 8.62 99.32 99.66 0.10 0.74 1.36 438
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.63 7.36 96.13 96.63 0.00 0.00 0.14  #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.41 7.25 105.20 105.20 2.45 0.70 315 311 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 11.99 5.12 103.16 103.28 -0.01 -0.18 0.45 87
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.63 5.24 102.45 102.59 -0.01 -0.06 0.52 86
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.50 5.33 114.64 114.84 0.02 -0.03 3.09 98
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.83 5.67 116.62 116.62  #N/AN.A. 1.87 4.44 134 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.03 5.91 110.30 110.30 -0.08 0.15 5.37 130
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.06 5.96 101.13 101.13 0.38 0.21 6.83 133
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.27 6.44 115.25 115.25 -0.65 -2.25 731 180
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.11 5.27 104.18 104.38 0.09 -0.23 3.79 60 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.63 381 101.55 101.55 0.00 -0.02 175 60
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 278 4.10 95.68 95.80 0.00 0.15 2.93 56
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.77 4.46 96.35 96.35 0.00 -0.13 4.32 70
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.68 4.40 95.00 95.00 0.00 -0.37 5.56 43 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.02 4.49 109.13 109.13 0.00 -0.26 8.64 10
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.27 4.48 88.96 88.96 -0.54 -0.90 16.41 15
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.18 5.20 98.51 98.66 0.06 -0.08 131 102
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.56 5.69 98.89 99.09 0.01 0.07 5.27 103 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.76 5.76 99.91 99.91 -0.43 -0.27 5.77 112
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PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 907.603MM 7.62 5.09 103.29 103.55 0.11 0.20 1.20 88 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 7.60 4.92 103.63 103.63 0.02 -0.08 1.20 81
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.64 6.91 101.26 101.70 0.39 0.68 1.76 269 -/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 8.24 9.83 95.34 95.78 0.40 2.57 2.24 559

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.94 10.27 89.23 89.73 121 5.38 4.79 4 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.34 10.28 90.74 91.24 1.29 5.83 5.14 1

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.25 9.33 88.97 89.47 1.29 9.01 9.93 21

TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 1.IMMM 6.25 6.47 97.92 98.17  #N/AN.A. -0.89 551 255 -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.70 7.80 101.77 102.23 0.13 2.32 179 87

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.04 7.71 100.85 101.35 0.19 0.00 2.55 345

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.83 7.98 104.46 104.96 0.28 3.14 3.64 367 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.61 8.25 104.30 104.80 0.33 5.26 5.75 -1

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 8.10 7.99 101.24 101.74 -0.01 0.05 6.49 321 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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HacTosiwmit JOKyMEHT NpefioCTaBNEeH UCKIIOUMTENBHO B NOPSiaKe MHGOPMALMM 1 He SIBMSIETCS MPEAMNoXeHeM O NPOBEAEHUM onepaLuil Ha pbiHKe LieHHbIX Gymar, W, B 4aCTHOCTHW, NPeanoxeHemM o6 ux nokymnke
1K npopaxe. VCTOuHMKM, UCnonb3ayemble Npu HanUcaHuu faHHoro otyeta, UOK «Anemap» paccMaTpuBaeT Kak 4OCTOBEPHble, 0aHako DK «Anemap», ero pykoBOACTBO W COTPYAHUKMA He MOTYT rapaHTUpoBaTh
abContoTHbIE TOYHOCTb, MOHOTY W AOCTOBEPHOCTb NMPeAoCTaBNAeMOil MHOpMaLmMn. OLEHKM 1 MHEHWS, OTPaXEHHbIE B HACTOSILLEM [JOKYMEHTE, OCHOBaHbI UCKIIOUMTENBHO Ha 3aKmioyeHusix aHanuTkoB NOK B

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

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

4acTi NPy COBEPLUEHUM OnepaLii ¢ LieHHbIMI Bymaramu.

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

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