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190 ” [naBa baHka AHrMuM OTkasancs caenatb nocnabneHus B OTHOLUEHWW KPEOUTOBAHWS
170 6aHKoB, YeM CnpOBOLMPOBAN HOBYKD BOMHY CIyXOB O PacnpoCTpaHeHun rnobanbHoro
150 150 Kpuanca Ha pbiHke kpeauToBaHus. "MpenoctaBneHne Tako NOAAEPXKKA B OTHOLIEHUN
130 NUKBMOHOCTY NOAPLIBAET PeanbHYI0 OLEHKY PUCKOB, - OTMETUN M.KWHF B nuCbMEHHOM
110 3asiBNEHNM, HaNPaBNEHHOM KOMUTETY Mo (huHaHCaM BpuTaHCKoro napnameHTa. — 310
90 100 MOOLIPSAET MPUHATME YPE3MEPHBIX PUCKOB W CeeT cemeHa Byayumx (uHaHCOBbIX
70 MBI+ Pocayn onpon P Kpn3ncos". Eprchmmv Lll% MeHee oxonjo, yem ®depepanbHas pesepeHas cmctema
w0 ‘ ‘ ‘ ‘ o (®PC) CLLA v Esponerickuin ueHTpanbHbiin 6aHk (ELLB), npegoctasnsan upessblyanHoe
BT AT AT T (hMHaHCUpoBaKue 6aHKaw_|, NOCTpaAaBLLIMM OT KOMNanca Ha pbiHKe NNOTEYHbIX KpeauToB
BbICOKOrO pucka (Subprime). Xots BaHk AHrmMM Ha 3TOW Hepene npemocTaBuUT
Memodruk: JP Morgan BOMOMHNTENbHbIE CPEACTBa, YTODLI CHU3NTL MEXDaHKOBCKYIO CTaBKy 'OBEpHaiT', OH
OTBEPr BO3MOXHOCTb COKPALLEHWNS TPEXMECSHYHOM CTaBKM UMW W3MEHEHWS HaroroBbIX
npasun.
HOpManM3OBaHHbIe JNokKanbHble AONroBble UHOEKChI
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100-1;% MHEHMe pblHKa B TOM, YTO COKpalleHue yyeTHoi ctasku ®PC paxe Ha 50 ©.n.
gg?of; (hyHAaMeHTanbHO He 060CHOBBLIBAET KpalHe HW3KMIA YPOBEHb CTaBOK rocobs3aTensCrs.
99.5% [HoxogHocTb 10-neTHux 06s3atenscTB coctasnseT 4.39 (+0.04)%.
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ggg;‘j ‘ ?UX'CbondS ”eH‘OBOM ‘ Cbonds"Mum Heroeo Poct crtaBok pblHka 6a30Bbix akTMBOB Ha pyky gonram EM B ycnosusx peduunta

NUKBMOHOCTK. "AnneTuT" WHBECTOPOB K PUCKY NOKa MWHUMArneH, OCHOBHbIE MOKYMKMA
SBNAKOTCH CMEKYNATUBHLIMA B OTCYTCTBMW HeraTuBHbIX HoBocTen. Cnpag EMBI+
TodHuK: www. Cbonds.ru cokpatuncs Ao 233 (-6 6.1.).
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WK Anemap’/2ExenHeBHbil GlonneTeHb HBecTopa

MokasaTeny NMKBIAHOCTH NIOKANbHbIN JONTOBOW PbIHOK

1200

NuksngHocTb 1 CTaBku

= [lenoauTbl 6aHkoB B batke Poccum
W OcraTkvt Ha Kop.cyeTax KpeauTHbIX OpraHu3aLyit

1100
[Nokasatenb pY6J'IeBOI7I NMKBWAHOCTA BHOBb BO30OHOBWI CHWXEHWE, CEerogHs yTpom

cocTasuB 669.9 (-21.1) mnpg pyb. OctaTkn Ha kopcuyeTax coctasunu 518.6 (+1.9) mnpa
py6., TOrAa Kak cokpalleHue cpefcTs B aenosutax 6aHkos B LIb npogomkunock go 151.3 (-
23) mnpg pyb. CTaBKku JEHEXHOr0 pbiHKa OCTAIOTCS MOBbILLEHHbIMY, 0aHOAHeBHbIe MBK, B
cpeoHeMm, obxopsatcs nmog 5.5-6%. [lanmbHeiumMe NepcnekTuBbl AN NMKBUOHOCTM
GaHKOBCKOM CUCTEMbI Takke HeraTUBHbI, MOCKOMbKY YXe B Hayane crnegytLlein Hemenu
HaYHYTCA ynnaTbl HANOroB M NpoigeT pasmellenne Boinycka OBP o6bemom 250 mnpa pyb.

CraBkn LIBOR crabunuaupytotcs B oxupaHum 3acegaqns FOMC. [JononHutensHoe
BNMBaHue nuksugHocT co cTopobl ®PC CLUA npuBenn nuwb K pocTy AONMMOCPOYHbIX
craBok. 1M LIBOR cocTaensieT 5.80%, 12M LIBOR - 5.12 (+0.04)%. [JuHamuka poCCUIMCKUX
NDF ocTaeTcs kpaiHe BonaTunbHon. CeroaHs kpuBasi CTaBOK MPaKTUYECKM BbINPSMUNIAch
MemoyHux: LienmpansHbii bak PO BOOMb AvanasoHa 6-7.5%, YTo CBMAETENbCTBYET O COXPAHEHWM MOBBILIEHHOMO crpoca Ha
amMepUKaHCKYto BarioTy.

1000

900

800

500

400

300
11.09.2007 14.08.2007 17.07.2007

CraBku LIBOR .
WHBeCTULMM: POKYC Ha NUKBMOHOCTb

Wtorn aykumoHoB no pasmellenmio O3 ¢ ganbHUMW Cpokamu MOralleHWin npuBenu K
YCUNEHUI0 HEpBO3HOCTW 1 6e3 TOro HECMOKOHOrO pbiHka. Mpemus no Bbinycky 46020
okasanacb Oonblue, YeM TOTO OXMAANM YYaCTHMKM PbiHKA, YTO MPWUBENO K (huKcaLmu
npubbinen B 3TOM Bbinycke. Xenanme MuHduHa CTepunn3oBaTb NUKBMOHOCTb BbI3biBAET
COMHEHUSI, PbIHOK YK€ HauMHAET UCMbITbIBATL ee AedmumT. Mo BTOpoMy Bbinycky, 46018
ayKLWOH NpOLLEN MeHee arpeccuBHO, K TOMY e OCHOBHOW CMPOC MCXOANUN OT HEBOMbLLOTO
KonmM4yecTBa yyacTHWKoB. B uTore n3 nnaHupyemsix 39 mnpg py6. yaanock pasmectuts 29
MnpA pyb., YTO Ha Haw B3rMSA HEraTMBHO AN pbiHKa. Mges npoBecTw ayKumoHbI No
yBenuuyeHHbIM obbemam B yCrnoBusx cnabocTu pbiHKa — HE camas nosuTuBHas waes. B
pesynbTaTe, Mbl BUAENN COXPAHEHUS OTTOKA Kanutana Hepes3naeHToB B TOM YuMCre U U3
KOpnopaTMBHOrO cektopa. PasmeleHHble Boinycku O3 Takke oka3anuch nog AaBneHueM

—e—acual ®  lweekago CMEKyNSIHTOB, KOTOPbIE (hMKCUPOBaNM CNP3A MEXY KOTMPOBKAMMU W ayKLMOHHOM LIEHON.
5.00 | ‘ ‘ ‘ ‘
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WHBecTMUmMm: dokyc Ha JOXOAHOCTb

B cekTope BbICOKOZOXOAHBIX BbIMYCKOB COXPAHSIOTCS TOUEYHbIE CMIEKYNALMM C HEGONbLIMM

cnuckom Bymar. HeraTus B "duiukax” yacTuyHo pacnpoctpaHsietcs 1 Ha high yield, ogHako

OTCYTCTBWE WHBECTULUMOHHbIX WAEA MPUBOAMT K MapKOBKE IMKBMAHOCTM B psige

Oblovepc Ha cTaBky OPC (BeposiTHOCTL CHUKeHUs Ao 5.00%) Ka4yeCTBEHHbIX BbIMYCKOB C AOXOAHOCTbIO 8-10%. [anbHeiwas AuHamuka 3TOro cerMeHTa

o OyneT 3aBMCETb OT OBLLETO COCTOSHMS AONTOBOMO PbiHKA, MPU 3TOM AanbHelillee LieHOBOE
CHVKEHWE MOXET YaCTUYHO NEPeBECTM NUKBUOHOCTb HA (DOHAOBBIN PHIHOK.

MemoyHuk: Bloomberg

|/|HBeCTI/ILLI/IOHHbIe naeun

YK Kopa. Crinstue c rpynnoit "Xonuaei" SOMmKHO NPUBECTU K CHUKEHMIO [OXOAHOCTM 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 wvpe no cnpagy OTHOCUTENbHO AebloTHOro
Bbinycka. CnpaBeanuebli CP3A OLeHWBaeM Ha yposHe 650 6.M., NOTeHLMan CHWKEeHUs
[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
100% : : : : : : : : : BbIMYCKM 3MUTEHTA TOPryKOTCs co cnp3agoM He Bonee 800 6.n., KOTOPbINA, HA Hall B3rNsA,

ceH07 okr07 HoRO7 pex07  sWe0B  es08 wapO08 anp.08  waii.08 SBMNSETCS CNpaBeaMBbIM. [10TEHLMAN CHIKEHUS JOXOAHOCTU NO 3-My BbINYCKY 3MUTEHTa
OLieHnBaeM Ha yposHe 13.1%.

150%

MemoyHuk: Bloomberg
AmypmeTann 2. HeoBoCHOBaHHO LUMPOKMIA CMP3L, K aHanorvyHoMy no AiopaLmm BbInycky
Meuen 2. Cnpasegnmsbliit cnpag k O®3 ouenuBaem Ha yposHe 270 6.n. nnm 130 6.n. K
Mewyen 2. K TOMy e, 9TO npegnonaraeT COKpalleHWe [AOXOLHOCTU MO BbIMyCKy
AwvypmeTtann 1 Ha 10-15 6.n.

13 ceHTs6ps 2007 1. 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.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

PyGnesble o6nurawym. MpoMbILLNEHHOCTb.

14.50
CanasatCrekno 1
14.00 e
® CanioT JHeprus
lMeHonnake
13.50
@ BaronMauw 1
Mertap ®uHaHC @ L
@Mapuiickuit HM3 2
13.00
° VhxMauw 2
o
1250 Tenaop
° °
° CarypH HMO 1 BKM
12.00 - BocrokuemeHt Hochuo 2
COK-AsTokom. B KpyorenMaw 2 _ ® Ceskabens 3
@ Mapuiickuit HM3 1
CaypHMO2 @ @ o
11.50 TexHoHwkons 1
® KMMNO
11.00 @ HE Peran
CartypH HIMO 3
OHepromalu °
) MotopoCrpoutens
10.50 @ YMMO2 O®3MAnbsHC
TwapoMawCepsuc
10.00 L
° I'C Cyxoro
A3 Kuposckuit 3-
9.50 ° YposC 3 Morosu. 3as.
b °
° TpaxcMaw 2
9.00 Kamas2- @
8.50 @ Ypandnektpomesb
Awren ® B3
600 ° OHKHX 4 ® Crbyp ®, Bas
. BTOBa3
d PoctBepton ®OM35 b Cesepcranb AsTo
.MMI' 1 ® ikpyT 3
7.50
7.00
6.50
6.00
@ Mpovpakrop 2 Mod. Duration
5.50
5.00 & T T T
0 1 2 3

13 ceHTs6ps 2007 . Crp.7/38
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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

Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnurauun. CTpoutensCcTao.
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:ei d
003

003 25057 40,817 740 24/10/2007 20/01/2010 103.25 102.05 -0.18 6.33 / - 2.04

003 25058 40,655 630  31/10/2007 30/04/2008 100.28 100.20 0.14 6.04 / - 0.58

003 25059 40,821 6.10  24/10/2007 19/01/2011 99.89 99.05 -0.42 -0.38 -0.98 643 /- 2.85

003 25060 40,734 580  31/10/2007 29/04/2009 99.44 99.36 -0.10 6.33 /- 1.46

003 25061 37,926 580  07/11/2007 05/05/2010 99.49 99.24 0.00 -0.26 -0.61 6.20 / - 2.31

003 26198 42,117 600  04/11/2007 02/11/2012 97.94 97.45 -0.31 -1.21 6.54 / - 4.08

003 26199 37,688 610  17/10/2007 11/07/2012 99.58 99.33 0.00 -0.06 -0.67 6.38 / - 3.93

003 27026 16,000 700  12/12/2007 11/03/2009 101.10 100.09 -0.41 -0.86 6.06 / - 1.36

003 46001 60,000 1000 12/12/2007 10/09/2008 103.18 102.70 0.04 0.64 -0.03 710 / - 0.90

003 46002 62,000 900  13/02/2008 08/08/2012 109.39 107.30 -0.39 652 / - 3.87

003 46003 37,298 1000  16/01/2008 14/07/2010 109.00 107.00 -0.90 -1.74 6.96 / - 2.36

003 46012 40 121 03/10/2007 05/09/2029 68.32 68.32 -0.30 -1.16 -2.63 7.09 /- 13.48

003 46014 58,290 900  12/03/2008 29/08/2018 107.70 107.27 -0.27 -1.63 6.72 / - 7.14

003 46017 79,995 850  14/11/2007 03/08/2016 105.10 104.80 -0.15 -1.35 6.53 / - 6.17

003 46018 125,068 900  12/12/2007 24/11/2021 108.00 107.80 -0.37 -3.25 6.82 /- 8.20

003 46020 79,057 690  13/02/2008 06/02/2036 99.50 99.30 -0.90 -2.90 7.07 /- 11.75

003 46021 49,866 750  20/02/2008 08/08/2018 98.58 98.33 0.00 -0.32 -1.50 657 / - 7.30

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 104.45 100.72 0.00 6.39 / - 0.68 73
Mocksa 36 4,000 10.00  16/12/2007 16/12/2008 105.70 101.51 0.00 -1.99 7.07 /- 113 126
Mocksa 38 5,000 10.00  26/12/2007 26/12/2010 111.05 111.05 3.50 -1.23 6.32 /- 2.68 7
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 113.58 113.58 5.57 3.18 5.70 / - 5.08 -82
Mocksa 40 5,000 10.00 26/10/2007 26/10/2007 100.31 100.31 749 | - 0.11 195
Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 107.50 106.10 3.27 3.26 -0.95 6.12 / - 244 -5
Mocksa 43 5,000 10.00 17/11/2007 17/05/2008 104.90 101.11 0.00 - 5.56 / - 0.64 -6
Mocksa 44 20,000 10.00 24/12/2007 24/06/2015 108.30 107.80 -0.25 -2.33 6.69 / - 5.47 11
Mocksa 47 10,000 10.00 28/10/2007 28/04/2009 104.90 104.30 0.00 -1.15 6.24 | - 1.42 36
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 - #NJANA. [ #NJANA. |-

BatukopTocTtaH 4 500 8.02 13/09/2007 13/09/2007 - - #NJANA. [ #NJANA. |-

BatukopToctaH 5 1,000 8.02 07/11/2007 04/11/2009 101.75 100.90 5.81 -0.02 747 | - 1.83 141
Benoropoackas 06n. 2 320 13.50 29/10/2007 29/04/2008 103.90 103.10 0.00 - 7.78 [ - 0.56

Benoropoackas o6n. 3 2,000 8.38 15/11/2007 10/11/2010 100.50 100.00 481 4.98 8.55 / - 2.58

Benoropoackas o6n. 4 1,020 - 24/10/2007 19/10/2011 100.25 100.00 4.90 0.13 7.82 /- 3.32 140
Bonrorpap 1 450 9.20 18/10/2007 17/07/2008 - #NJANA. [ #NIANA. |-

Bonrorpap 2 600 9.65 19/09/2007 21/12/2009 - - - #NJANA. [ #NIANA. |-

Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 100.20 99.45 6.08 833 /- 2.23 212
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.90 102.21 5.28 -1.25 8.48 / - 1.08
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 102.59 102.11 9.76 - /-

BopoHexckasi obn. 1 600 13.00 14/09/2007 15/12/2007 - - #NJANA. [ #NIANA. |-

BopoHexckasi obn. 2 500 12.00 17/12/2007 18/06/2009 105.50 105.50 -0.50 -2.00 8.74 | - 1.48 273
BopoHexckasi obn. 3 500 10.25 31/12/2007 27/06/2011 107.20 100.00 - -4.30 9.30 / - 2.96 280
WkpyTckas obn. 312 900 8.00 24/10/2007 23/10/2008 100.15 99.70 8.39 0.12 7.76 [ - 0.98 212
WpkyTckas obn. 311 1,500 9.50 20/09/2007 17/12/2009 101.60 101.10 5.55 7.09 811 /- 1.88 186
WpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 99.45 99.10 0.03 798 /- 1.45 -261
WpkyTckas obn. 314 1,200 8.25 26/09/2007 26/05/2010 99.20 99.12 5.14 -0.34 8.36 / - 1.13

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 99.50 99.50 -0.33 8.54 | - 1.69 248
Kanyxckas o6n. 1 300 9.00 24/12/2007 24/12/2007 100.00 100.00 9.11 /- 0.26 350
Kanyxckas o6n. 2 1,300 8.60 03/12/2007 29/08/2011 100.60 100.60 - - 8.57 / - 3.13 221
Kapenus 500 8.15 10/12/2007 02/06/2010 101.15 101.15 10.13 11.14 754 | - 2.28 61
Kuposckas o6n. 1 400 8.39 21/09/2007 22/12/2008 100.65 100.00 4.66 - 795 /- 0.47 247
Kuposckas 06n. 2 600 8.45 27/09/2007 24/09/2009 100.55 100.00 9.32 10.32 8.56 / - 171 246
Knuuckuit p-H 2 300 9.75 15/11/2007 13/11/2008 - - - #N/ANA. [ #NJANA. |-

Komun 5 500 13.00 24/09/2007 24/12/2007 101.65 101.25 3.12 2.25 -0.90 792 /- 0.25 236
Komn 6 700 13.50 14/10/2007 14/10/2010 100.00 100.00 -13.00 11.97 / - 2.25 551
Komn 7 1,000 10.00 23/11/2007 22/11/2013 107.43 107.43 0.00 3.20 -0.77 742 | - 444 87
Komn 8 1,000 9.00 05/03/2008 03/12/2015 101.50 95.00 -0.37 751 /- 5.31

Koctpomckas o6r. 4 800 11.00 11/12/2007 11/03/2008 101.30 101.30 - -0.38 8.54 | - 0.45 290
KpacHosipck 5 1,000 8.50 18/10/2007 18/10/2008 100.45 100.01 0.23 749 [ - 0.97 172
KpacHosipckuii kpait 3 3,000 7.00 03/10/2007 01/10/2008 99.10 99.10 0.00 0.00 -0.58 7.07 [ - 0.94 220
KypraHckasi o6n. 500 9.25 17/09/2007 17/12/2009 - - - #NJANA. [ #NIANA. |-

TNewuHrpagackas o6, 2 800 1401 12/12/2007 08/12/2010 115.00 115.00 0.00 131 5.17 8.78 | - 2.46 246
TNewuHrpagackas o6n. 3 1,300 1250  14/12/2007 05/12/2014 126.25 126.25 0.00 -3.10 -2.50 751 /- 4.78 9%
TNunevkas 061. 3 300 700  19/09/2007 19/09/2007 - - - #NIANA. | #NJANA. |-

TNunevkas o6n. 4 1,500 795  22/01/2008 19/07/2011 100.00 100.00 -0.60 8.10 / - 3.10 184
MarapaH 450 11.00  17/09/2007 15/09/2008 - - #NIANA. | #NJANA. |-

Mapwit 3n 500 825  22/11/2007 23/05/2009 100.00 100.00 - - 851 /- 147 253
Mockosckas o61. 4 9,600 11.00  23/10/2007 21/04/2009 107.20 107.00 297 0.10 -1.05 6.46 / - 1.39 58
Mockosckas 0611. 5 12,000 1000 02/10/2007 30/03/2010 105.20 105.20 0.09 -1.02 7.86 / - 2.06 65
Mockosckas 0611. 6 12,000 900  23/10/2007 19/04/2011 99.72 99.72 -1.10 -7.98 9.30 /- 2.79 289
Mockosckas 0611, 7 16,000 800  24/10/2007 16/04/2014 103.60 103.60 0.00 -0.88 -2.05 743 | - 477 88
Huxeropogckasi o61. 2 2,500 999  02/11/2007 02/11/2008 101.62 101.05 -0.32 778 | - 0.56 232
Huxeropogckasi o6n. 3 2,000 870  25/10/2007 20/10/2011 101.72 101.72 0.00 -0.50 776 | - 321 143
HoBocu6mpek 3 1,000 1200  12/01/2008 14/07/2009 103.15 103.15 - -0.34 10.31 / - 152 422
HoBocu6upck 4 1,500 8.60  24/09/2007 24/06/2010 101.40 101.00 10.01 9.38 8.23 /- 2.28 200
HoBocu6upcxast o61. 2 2,000 1330 29/11/2007 29/11/2007 101.31 101.17 -0.07 -0.77 751 /- 0.20 197
HoBocu6upcxast o61. 3 2,500 850  18/09/2007 15/12/2009 - #NIANA. | #NJANA. |-

HoruHck 2 500 1025 22/02/2008 21/08/2009 - - #NIANA. | #NJANA. |-

OpexoBo-3yeso 160 1150  21/09/2007 20/06/2008 100.00 100.00 -1.20 12.00 / - 0.65 610
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

MeH3eHckas o6bn. 800 9.50 13/10/2007 13/10/2009 102.95 102.95 5.23 8.35 8.11 /- 175 176
Camapckas 061. 2 2,000 6.82 13/12/2007 09/09/2010 - - - #NJANA. [ #NJANA. |-

Camapckas 061. 3 4,500 7.60 15/11/2007 11/08/2011 100.80 100.80 0.00 -0.46 757 I - 3.16 119
Caxa (Akytns) 3 560 12.00 18/09/2007 17/06/2008 - - #NJANA. [ #NIANA. |-

Caxa (Akytns) 6 2,000 10.00 15/11/2007 13/05/2010 105.50 105.00 6.87 8.03 / - 2.19 137
Caxa (Akytua) 7 2,500 7.95 18/10/2007 11/04/2013 102.95 102.95 0.00 750 /- 421 93
Tambosckas 06n. 400 8.00 27/09/2007 27/09/2008 - - - #NJANA. [ #NJANA. |-

Tsepckas 06n. 3 800 7.95 01/12/2007 30/11/2008 100.10 100.10 -0.35 8.10 / - 1.08

Tomck 300 12.00 22/11/2007 22/11/2007 101.88 101.88 141 /- 0.18 -403
Tomckas 06n. 2 600 10.00 13/10/2007 13/10/2007 100.12 100.05 -0.42 8.95 / - 0.08 336
Tomckas 06n. 3 900 8.00 09/11/2007 09/11/2009 99.15 98.85 4.92 7.26 | - 1.85 283
Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 99.50 99.50 0.00 - 7.34 | - 3.45 210
Tynbckasi 06n. 1,500 8.50 27/09/2007 28/06/2009 102.40 100.80 -1.15 775 [ - 154 177
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.10 100.10 - -0.40 8.26 / - 1.14 241
Ypa 4 500 10.03 04/12/2007 03/06/2008 101.40 101.00 0.00 4.29 842 | - 0.65 270
Ypa 5 500 8.40 21/12/2007 18/12/2009 101.00 100.00 0.50 831 /- 1.92 220
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 100.00 100.00 7.46 | - 1.88 215
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 101.00 101.00 431 10.71 / - 0.61

Yysaiuwms 4 750 12.33 26/09/2007 27/03/2009 106.50 106.50 -0.60 791 /- 1.28 200
Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 101.75 101.75 743 | - 3.02 108
fApocnasnb 400 9.00 18/12/2007 17/12/2009 - - - #NJANA. [ #NJANA. |-

fApocnasckas 061, 4 1,000 10.50 24/11/2007 26/05/2009 104.80 104.80 7.37 - -0.30 7.28 | - 1.46 135
fApocnasckas 06r1. 5 500 7.75 30/12/2007 30/12/2008 100.00 100.00 7.82 7.69 /- 1.16 185
SApocnasckas 061, 6 2,000 775 23/10/2007 19/04/2011 99.05 99.05 -0.44 760 /- 291 161
SApocnasckas 061, 7 2,000 850  02/10/2007 30/03/2010 100.30 100.30 0.00 0.00 -1.10 768 / - 2.13 160
Tonnueo u aHepeemuka

AnbsiHe HK 3,000 892  19/09/2007 16/09/2009 14/09/2011 99.00 99.00 0.00 -0.22 -2.28 504 /9.70 1.65 360
ACIN3K 1,500 1200 03/10/2007 01/10/2008 31/03/2010 101.00 101.00 2.19 6.00 479 | 11.44 0.88 552
BaLukupaHepro 3 1,500 830  26/09/2007 19/03/2009 09/03/2011 100.47 100.47 -0.02 364 /821 131 218
laanpom A4 5,000 822  13/02/2008 10/02/2010 102.78 102.78 -0.82 - 7.07 / - 2.08 9%
raanpom A5 5,000 758 09/10/2007 09/10/2007 100.20 100.20 0.00 5.27 -0.21 472 | - 0.07 74
Taanpom A6 5,000 6.95  07/02/2008 06/08/2009 100.10 100.10 - 435 -1.25 701 /- 1.68 102
Taanpom A7 5,000 6.79  01/11/2007 29/10/2009 100.20 99.70 0.10 -0.25 -1.33 6.93 /- 1.85 89
laanpom A8 5,000 700  01/11/2007 27/10/2011 99.27 99.27 0.00 -0.44 -2.47 733 /- 3.32 93
laanpom A9 5,000 723 20/02/2008 1210212014 100.29 100.29 0.00 -0.23 -2.56 7.30 / - 4.87 75
TuapoOrk 5,000 810  02/01/2008 29/06/2011 101.45 101.45 -0.90 -2.45 779 /- 3.06

rT-13U 3 1,500 10.45  19/10/2007 18/04/2008 99.95 99.95 - 0.15 -0.21 10.78 / 10.78 052 498
rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 99.96 99.96 0.00 0.01 11.02 / - 1.65 485
EQCK 1,000 8.74  11/10/2007 08/04/2010 05/04/2012 99.00 98.70 15.24 -0.70 -2.55 555 / 9.46 2.08 324
Wrepa 2,000 975  07/12/2007 07/12/2007 99.85 99.70 10.11 10.89 / 10.89 0.21 518
Kyi6bilwesasot 2 2,000 880  07/03/2008 04/03/2011 99.40 98.90 4.72 930 /- 2.80 291
TNewaHepro 2 3,000 854 01/02/2008 27/01/2012 101.75 98.20 4.74 -0.03 -2.47 872 /- 343 226
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Tonnueo u 3Hepeemuka

TNewarepro 3 3,000 802  24/10/2007 18/04/2012 99.45 97.00 4.14 12.30 -1.93 8.67 /- 352 218
nykoun 2 6,000 725  20/11/2007 17/11/2009 100.69 100.69 0.00 -0.49 - 7.02 /7.02 1.88 9%
nykoun 3 8,000 710 13/12/2007 08/12/2011 99.30 99.30 0.00 4.27 -2.26 742 /- 3.42 101
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 100.11 100.11 0.00 -0.14 -2.79 751 /- 4.67 97
MocaHepro 1 5,000 754 18/09/2007 15/09/2009 13/09/2011 99.40 99.40 0.00 4.10 -1.95 7.49 /8.02 1.70 199
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 99.84 99.84 -1.46 -2.76 4.45 1784 3.56 140
MO3CK 6,000 805  11/03/2008 - 06/09/2011 99.75 99.75 0.00 -1.65 8.29 /- 3.22 187
ork 3 3,000 6.75  14/12/2007 1411212007 09/12/2011 - - #NIANA. | #NJANA.| -

orK5 5,000 750  04/10/2007 01/10/2009 29/09/2011 99.30 99.30 0.00 -0.22 -1.05 4.19 /8.03 174 198
orK 6 5,000 755  25/10/2007 22/04/2010 19/04/2012 99.65 99.65 0.00 5.66 -0.23 4.61 /7.84 2.18 167
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 99.95 98.10 0.00 - - 522 /874 2.24 252
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 88.73 88.73 - 087 -4.25 7.98 / 20.80 0.98 1419
CanasatHedhTeOprCuTHes 3,000 10.00  13/11/2007 13/11/2007 10/11/2009 103.75 103.75 0.00 0.35 -1.55 8.23 /-11.07  |179 215
CaxaTpanHedrel a3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 101.50 100.80 0.00 -0.76 347 11042 0.64 463
Cubyp 1,500 770 08/11/2007 05/11/2009 01/11/2012 99.40 99.40 2.46 -0.54 354 / 8.16 1.82 208
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 - - #NIANA. | #NJANA. |-

K1 4,000 7.75  18/09/2007 16/03/2010 11/03/2014 98.95 98.20 9.12 -0.12 3.47 1 857 2.07 239
K 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 92.28 92.28 0.00 -1.47 4.89 /1311 143 691
K6 2,000 740 27/11/2007 26/02/2008 21/02/2012 99.45 99.01 455 4.54 0.95 /9.46 0.41 377
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 99.05 99.05 0.00 -0.25 3.25 /8.80 143 283
K 10 3,000 760  20/12/2007 - 17/06/2010 91.39 91.39 0.00 7.72 11.63 / #NIAN Ap|2.23 524
TioMeHb3Hepro 2 2,700 770 04/10/2007 01/04/2010 29/03/2012 98.98 96.50 2.29 14.49 5.16 / 8.89 211 270
Yensibarepro 600 840  15/11/2007 15/05/2008 13/05/2010 - - #NIANA. | #NJANA.| -

OHeprocTpoit 1,500 9.50 23/11/2007 21/11/2008 20/05/2011 98.87 98.87 0.00 357 /10.78 1.02 487
AkyTckaHepro 2 1,200 8.59 13/03/2008 12/03/2009 09/03/2012 - - - #N/ANA. [ #NJANA.| -

®CKE3C 1 5,000 8.80 18/12/2007 18/12/2007 110.36 100.35 5.16 438 -10.34 / - 0.35 -1602
®CKEIC 2 7,000 8.25 25/12/2007 22/06/2010 101.90 101.90 -0.65 -2.30 761 /- 2.32 141
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 99.65 99.65 - -0.43 752 [ - 112 170
OCKEJC 4 6,000 7.30 11/10/2007 06/10/2011 99.70 99.70 0.00 -0.50 -2.55 752 [ - 3.24 112
®CKE3CH 5,000 7.20 0471212007 01/12/2009 99.34 99.34 0.00 -0.63 7.66 / - 1.91 158
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 100.46 100.46 - -0.31 9.67 / - 1.27 371
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 100.20 100.20 0.00 4.88 9.26 / - 2.06 306
BenoH 1 1,500 9.10 05/12/2007 - 03/06/2009 89.85 89.85 0.00 -0.01 16.69 / - 1.36 1024
BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 100.15 100.15 9.98 9.97 -1.03 429 /937 1.67 330
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.00 100.00 -0.04 -0.15 250 /13.35 0.67 740
3onoto Cenuraapa 2 300 1450 02/10/2007 01/01/2008 28/06/2011 101.99 100.00 0.00 - 091 /11.54 0.27 580
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 99.60 99.60 - -0.30 -1.90 939 /- 157 333
Koke 2 5,000 8.70 20/09/2007 18/03/2010 15/03/2012 100.00 99.00 6.79 717 529 /9.12 2.04 293
MarneauT 1 1,500 8.25 20/12/2007 18/12/2008 100.00 99.00 6.66 9.63 -0.64 8.85 / 8.85 111 298
MarneauT 2 5,000 8.20 28/09/2007 23/03/2012 97.40 97.40 0.00 13.36 911 /- 341 259
MAWP Vuesct 2 1,000 10.80 2711172007 27/11/2007 99.12 99.12 0.00 15.63 / 15.63 0.18 964
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Memannypeus

MAWP Wesct 3 2,000 1115 03/10/2007 - 01/04/2009 100.15 100.15 115 11.34 / - 1.26 531
Makey Mpynn 3,000 1125 13/03/2008 13/03/2008 12/03/2009 - - - #NIANA. | #NIANA.| -

Mertaasos uM. Ceposa 2,000 875  29/02/2008 27/02/2009 99.00 99.00 8.84 7.43 9.72 /- 127 376
Meven 1 2,000 550  22/11/2007 - 22/11/2007 100.98 99.45 0.00 4.37 | 437 0.19 -111
Meven 2 5,000 840  19/12/2007 16/06/2010 12/06/2013 101.79 101.79 -0.74 -1.96 3.95 /781 2.30 161
HuxHe-TNerckoe 1 550 20/12/2007 18/06/2009 100.00 100.00 -0.75 0.00 /0.00 176 -584
HuxHe-TNerckoe 2 400 12.00  08/01/2008 - 08/07/2008 99.50 99.50 12.85 / 12.85 0.70 690
HOK 400 1230 27/09/2007 25/09/2008 22/09/2011 101.15 101.15 3.02 /1139 0.85 549
HCMM3 1,000 1.00  19/11/2007 19/05/2008 - - - #NIANA. | #NJANA. |-

OMK 3,000 920  06/12/2007 12/06/2008 101.21 101.21 412 -0.54 761 /- 0.67 192
PycAn 3 6,000 720 21/09/2007 21/09/2008 99.95 99.25 0.36 776 /- 0.91 199
Cao6oaHbIit Cokon 2 600 1175 22/11/2007 - 22/11/2007 - - - - #NIANA. | #NJANA. |-

Cao6oaHbiit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 99.95 99.51 0.00 10.15 -0.47 4.07 11212 1.00 614
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 99.90 99.90 0.00 -0.15 1.06 / 8.33 0.40 269
TMK 3 3,000 760  25/09/2007 24/03/2009 99.85 99.35 5.03 -0.40 8.04 /8.04 1.32 213
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 101.00 101.00 8.16 - 411 /411 0.21 -136
Xaitnenz Fong 750 1275  03/10/2007 - 02/04/2008 99.85 99.85 0.00 13.67 / 13.67 0.47 772
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 101.45 101.45 0.00 0.90 2.15 1 7.62 0.69 193
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 98.00 98.00 - 3.26 /3.26 0.89 -236
AsToBa33 5,000 770 25/12/2007 - 22/06/2010 99.75 99.10 4.34 8.08 / 8.08 2.33 187
AsTonpu6op 500 12.80  31/10/2007 31/10/2007 29/04/2009 99.17 99.17 0.01 157 /19.93 0.11 1363
Amren 1,200 800  15/11/2007 - 15/11/2007 99.99 99.99 8.11 /8.11 0.16 253
ApHect 600 2411012007 23/04/2008 29/04/2009 100.00 99.00 0.00 0.31 /0.82 1.63 -471
BaronMau 1 300 13.50 20/12/2007 19/06/2008 100.33 100.33 - -1.67 13.38 / 13.38 0.65 741
BaronMauu 2 1,000 11.00 19/12/2007 15/12/2010 97.50 97.50 0.00 -0.65 354 /- 2.86 -266
BKM 1,000 9.75 05/12/2007 - 04/06/2008 99.00 98.00 - 8.78 -1.51 12.27 [ 12.27 0.63 637
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 100.03 100.03 0.00 -0.22 -0.57 1.37 /11.05 0.25 534
BonrabypMalu 600 11.00 10/10/2007 - 08/10/2008 100.00 99.50 0.00 0.43 -0.16 1.00 / 1.00 1.01 877
Bocrokuement 800 12.00 22/11/2007 22/11/2007 19/11/2009 100.00 100.00 0.00 - 1.07 /1213 0.17 637
rA3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 99.67 99.67 - -0.28 1.16 / 9.50 0.38 382
TwapoMawCepsuc 1,000 9.90 2711172007 27105/2008 24]11/2009 100.40 99.70 10.08 0.05 3.24 /10.02 0.62 425
I'C Cyxoro 5,000 7.85 27109/2007 24]109/2009 26/03/2017 97.00 97.00 0.00 -2.75 217 1973 1.68 362
[Tloporobyx 900 12/12/2007 11/06/2008 100.00 100.00 7.15 -0.50 0.00 / 0.00 0.75 -556
EMK 1,000 9.35 04/10/2007 02/10/2008 99.96 99.96 - - 0.55 / 0.55 1.01 444
xMaw 2 1,000 13.35 18/12/2007 17/06/2008 101.00 100.10 0.00 - 0.15 12.89 / 12.89 0.65 695
WkpyT 3 3,250 8.74 20/09/2007 - 16/09/2010 103.70 102.50 6.91 -0.70 -1.78 771 [ - 243 145
Nckntumuement 2 500 12.50 07/11/2007 07/11/2007 05/11/2008 100.00 100.00 - -0.04 -0.82 1.66 /13.01 0.13 719
Kamas 2 1,500 8.45 21/09/2007 19/09/2008 17/09/2010 100.00 99.25 6.60 -0.57 -0.89 3.10 /9.03 0.88 324
Kuposckuit 3-4 1,500 9.20 26/09/2007 24]09/2008 24]03/2010 100.50 99.50 0.00 0.08 3.90 /9.40 0.89 359
KMo 1,000 9.30 18/09/2007 16/09/2008 16/03/2010 98.95 98.00 14.92 249 -1.78 458 /11.23 0.85 534
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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

KpuorexMaty 1 500 9.75  09/10/2007 - 08/07/2008 - - #NIANA. | #NJANA. |-

KpuorexMaty 2 1,000 1120 18/12/2007 17/06/2008 15/12/2009 99.75 99.75 0.00 8.01 -0.51 4.04 /1183 0.66 596
noMo 3 1,000 1250  16/09/2007 09/10/2008 05/09/2009 - - - #NIANA. | #NIANA.| -

Mapwitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 99.70 99.70 11.65 / 11.65 1.06 566
Mapwitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 99.40 99.40 3.15 /1319 0.65 725
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 100.00 100.00 0.00 0.45 3.69 /13.29 0.63 735
Mur 1 1,000 785  05/12/2007 - 03/06/2009 100.55 100.55 763 /763 1.50 168
Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 - - - #NIANA. | #NJANA.| -

Mortosun. 3asogb! 1,500 940  24/01/2008 22/01/2009 100.29 100.29 0.29 9.36 / 9.36 1.19 345
MotopoCTpouTens 800 12.00  20/09/2007 - 19/03/2009 99.50 99.50 - -0.10 -0.44 10.66 / 10.66 1.23 3417
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 99.04 99.04 0.00 6.21 / 11.00 1.06 505
HukocXvm 2 1,500 1125  15/11/2007 - 20/08/2009 94.28 94.28 0.00 1.91 1552 / 1552 151 910
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 99.70 99.70 0.00 -0.01 -2.54 12.24 | - 178 594
HKHX 3 2,000 800  #NIANAp - 01/09/2007 - - - - #NIANA. | #NJANA. |-

HKHX 4 1,500 999  01/10/2007 30/03/2009 26/03/2012 102.90 102.90 0.00 7.36 2.88 /811 131 220
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 99.40 98.75 0.08 -1.18 4.02 1 11.78 0.67 591
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 98.50 98.50 0.00 -1.70 1.89 / 17.83 0.21 1171
OM3 4 900 28/02/2008 - 26/02/2009 - - - #NIANA. | #NJANA. |-

OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 103.00 100.76 9.50 -1.32 4.07 /7.90 172 188
MexaTskMpomMApmaTypa 500 1060  14/11/2007 14/11/2007 11/11/2009 98.50 98.50 - 156 / 20.62 0.14 1427
MeHonnake 1,500 1125 20/12/2007 19/06/2008 17/12/2009 98.50 98.50 0.00 -0.60 4.70 | 13.75 0.65 777
nv3 1,200 960  23/10/2007 21/07/2009 100.00 100.00 0.50 - 461 | 461 1.65 -129
MpomtpakTop 1 1,500 03/01/2008 - 03/07/2008 100.05 100.05 0.05 -0.35 -0.06 /-0.06 0.81 -563
lpomTpakTop 2 3,000 10.75 23/10/2007 20/10/2009 18/10/2011 100.85 100.85 0.00 -0.30 -2.15 5.66 / 10.54 1.69 438
PoctBepton 800 9.30 2711172007 2711172007 26/05/2009 100.40 100.15 0.97 1 7.97 0.19 239
PbibuHckkabenb 1,000 10.75 04/12/2007 04/03/2008 28/02/2012 98.70 98.70 0.00 4.87 -2.07 149 /1433 0.41 839
CanasarCrekno 1 750 11.60 25/09/2007 - 25/03/2008 99.00 99.00 - 14,05 / 14.05 0.44 808
CanasarCrekno 2 1,200 9.28 31/10/2007 31/10/2007 28/10/2009 100.00 99.00 750 0.82 /13.43 0.12 760
CantoT JHeprus 3,000 9.80 25/12/2007 25/12/2007 99.00 99.00 - -1.00 13.83 /1 13.83 0.25 795
CatypH HMO 1 1,500 8.90 22/09/2007 - 23/03/2008 98.50 98.50 0.00 5.62 12.27 [ 12.27 0.45 642
CatypH HMO 2 2,000 9.25 21/09/2007 21/03/2008 20/09/2011 99.00 99.00 4.66 -0.10 1.49 /11,59 0.45 578
CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 97.71 97.71 0.00 6.42 -2.30 2.07 /11.05 1.05 507
Cesepcranb AsTo 1,500 8.00 24/01/2008 21/01/2010 101.05 99.77 0.00 7.95 [ 7.95 2.02 183
CeBkabenb 1 500 12.50 06/10/2007 06/10/2007 99.98 99.71 -0.16 15.69 / 15.69 0.06 971
CeBkabenb 2 1,000 10.50 - 28/11/2008 100.00 100.00 - - - /- -

CeBkabenb 3 1,500 11.25 02/10/2007 27/03/2012 99.90 99.90 7.07 7.06 -0.10 11.76 / - 317 515
Cubmpckmit LiemeRT 800 13/12/2007 - 12/06/2008 100.00 99.80 0.00 0.03 013 /013 0.75 -543
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 99.40 99.40 2.46 -0.54 354 /816 1.82 208
CHX3 1,000 10.70 02/10/2007 29/09/2009 100.00 99.75 10.47 10.45 0.33 /033 1.94 47
COK-AsToKOMN. 1,100 12.00 25/10/2007 24]04/2008 101.00 99.80 0.00 0.70 11.58 / 11.58 0.53 574
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TAN® 4,000 842  13/03/2008 11/09/2008 09/09/2010 - - #NIANA. | #NJANA.| -

B3 1,000 925  21/12/2007 20/06/2008 18/06/2010 100.80 100.80 4.85 2.35 /829 0.69 258
Tenaop 500 1220 20/11/2007 20/05/2008 17/11/2009 99.90 99.90 4.03 | 12.67 0.58 677
TepHa 1 500 100  18/12/2007 18/12/2007 16/12/2008 - - - #NIANA. | #NJANA.| - -
TepHa 2 1,500 1260  09/11/2007 09/11/2007 04/11/2011 9751 97.51 0.00 8.48 -2.49 1.10 / 3167 0.12 2404
TexHoHukomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 99.20 99.20 0.00 0.00 -1.49 358 / 11.54 0.58 570
TexHoHuKomb 2 3,000 970  13/03/2008 10/09/2009 07/03/2012 - #NIANA. | #NJANA.| -

TpancMaw 1 1,500 1.00  01/12/2007 - 01/12/2007 - - #NIANA. | #NJANA. |-

TpancMaw 2 4,000 860  14/02/2008 1210212009 10/02/2011 99.58 99.58 0.00 6.61 3.88 /9.11 1.25 320
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 99.47 99.47 0.00 -0.13 3.58 / 10.46 0.67 465
YHUKYM 1,000 1250  18/12/2007 18/12/2007 15/12/2009 98.50 98.50 2.82 -0.20 2.18 / 19.16 0.22 1293
Ypansarox3asog 1 2,000 940  02/10/2007 30/09/2008 95.46 95.46 2.05 -5.84 14.70 / 14.70 0.86 858
YpansaroH3asog 2 3,000 935  03/10/2007 05/10/2010 99.87 99.87 0.00 0.02 0.21 /021 2.92 329
YpanXumMnact 500 1050  26/10/2007 - 21/01/2011 - - - - #NIANA. | #NJANA.

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 100.00 100.00 5.51 5.00 4.83 1 8.42 2.10 226
OMATIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 99.50 99.50 0.00 -0.20 -1.45 1041 / 10.41 291 394
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 101.50 100.00 4.80 477 1.81 / 1058 0.62 479
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 99.53 99.53 0.00 15.64 | - 231 962
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.43 99.43 0.00 0.06 2.14 | 14.29 0.23 840
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 100.60 100.00 -0.30 3.13 / 8.08 1.08 226
BonraTenexom 3 2,300 850  04/12/2007 - 30/11/2010 101.70 101.00 6.73 -1.85 8.17 /- 261 184
BonraTenexom 4 3,000 7.99 11/12/2007 08/09/2009 03/09/2013 100.48 100.48 0.00 - 2.74 1 7.95 172 192
[Janbcessb 2 2,000 8.85 05/12/2007 02/06/2010 30/05/2012 101.00 101.00 - 2.50 5.18 / 8.60 223 238
[Janbcessb 3 1,500 8.60 05/12/2007 03/06/2009 100.99 100.11 10.47 0.20 - 841 /- 1.48 232
WctnaiH 2 3,000 10.50 22/11/2007 - 22/05/2008 100.33 100.00 - 0.33 -0.29 10.46 / 10.46 0.60 466
K[ Asna duHaHc 1,000 13.00 2411012007 23/04/2008 21/04/2010 99.45 99.00 10.20 -0.33 -0.79 8.88 / 14.81 0.51 880
Wrepa 2,000 9.75 07/12/2007 0711212007 99.85 99.70 10.11 10.89 / 10.89 021 518
MITC 4 1,500 7.10 2411012007 2210412009 100.20 100.20 7.08 /7.08 141 118
MITC5 1,500 7.10 2711172007 25/05/2010 100.00 100.00 0.00 7221122 2.29 122
MeradhoH 3 3,000 9.25 16/10/2007 15/04/2008 100.90 100.90 -0.18 778 [ - 0.53 211
MMK TpaHcuHaHe 650 11.50 10/01/2008 10/07/2008 100.00 100.00 - 11.78 / 11.78 071 589
PX0 2 4,000 7.75 05/12/2007 05/12/2007 101.06 100.05 5.05 7.67 527/ - 0.22 -19
PX0 3 4,000 8.33 05/12/2007 02/12/2009 102.49 102.49 -0.51 - 722 [ - 1.90 115
PX0 5 10,000 6.67 2410172008 22/01/2009 99.39 99.39 0.00 -0.49 -1.49 727 1 - 123 143
PXI 6 10,000 7.35 14/11/2007 10/11/2010 100.15 100.15 -0.25 -2.35 742 [ - 2.62 115
PXO 7 5,000 7.55 14/11/2007 07/11/2012 101.50 101.50 - -0.51 2,77 732 [ - 3.98 84
Cesepo-3anapHbiit Tenexkom 2 1,500 7.50 03/10/2007 - 03/10/2007 99.91 99.91 4.39 6.92 9.42 [ 9.42 0.05 378
Cesepo-3anapHbiit Tenexkom 3 3,000 9.25 29/11/2007 28/02/2008 24]02/2011 100.45 100.45 0.00 2.08 1.13 / 8.49 0.42 284
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 13/12/2007 08/12/2011 102.41 101.76 0.00 1.06 -0.64 773 [ - 3.38 124
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TenekoMMmyHukayuu, medua, mpaHcnopm

CubupbTenekom 5 3,000 920  26/10/2007 - 25/04/2008 100.60 100.60 0.00 0.07 832 /- 0.55 262
CubupbTenekom 6 2,000 785  20/09/2007 18/09/2008 16/09/2010 99.69 99.41 0.00 -0.16 -1.01 2.90 / 8.49 0.89 272
CubupbTenekom 7 2,000 865  21/11/2007 - 20/05/2009 101.65 100.01 2.30 - 8.26 / - 1.45 230
Cmaprtc 3 1,000 1410 02/10/2007 30/09/2008 29/09/2009 98.50 98.50 -0.55 141 111 /217 0.96 -347
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 99.75 99.35 0.00 0.05 -0.44 11.30 / 11.30 1.19 529
YPCW 4 3,000 999  01/11/2007 01/11/2007 100.25 100.25 -0.16 -0.45 8.09 /- 0.12 254
YPCU'5 2,000 919  18/10/2007 - 17/04/2008 101.00 100.50 0.00 0.20 - 8.00 /- 0.53 232
YPCW 6 2,000 820  22/11/2007 20/11/2008 17/11/2011 100.50 100.00 0.05 -0.90 2.36 /812 1.05 231
YPCU 7 3,000 840  18/09/2007 17/03/2009 13/03/2012 100.59 100.19 0.00 -0.22 -1.32 2.86 / 8.28 1.29 238
Yetb-Tlyra 600 990  15/11/2007 11/02/2010 100.00 100.00 - 10.27 / - 1.96 404
LlexTp. Tenerpach 3 700 9.75  03/10/2007 01/04/2009 100.00 100.00 4.74 1011 / - 1.30 410
Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 101.02 101.02 -9.47 13.60 / 13.60 154 732
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 99.85 99.85 6.51 6.17 2.10 / 8.42 0.88 266
JifproHuoH 1,500 1350  13/11/2007 10/11/2009 99.00 99.00 -0.64 12.68 / 12.68 1.70 669
lOxTerekom 3 3,500 1090  09/10/2007 10/10/2009 100.16 100.16 -0.01 - 0.30 /0.30 1.97 284
IOxTerekom 4 5,000 10.00  12/12/2007 09/12/2009 102.73 102.73 0.00 -1.42 893 /- 1.87 228
10T3iip 2 1,000 995  11/12/2007 - 10/03/2009 99.10 99.10 -0.96 11.04 / 11.04 1.26 501
10T3iip 3 2,000 10.40  18/12/2007 16/12/2008 14/12/2010 96.71 96.71 0.00 -1.96 -3.74 542 /1373 1.04 763
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  01/10/2007 30/06/2008 100.98 100.98 - 6.90 / 6.90 0.72 122
AsrobaH WHescT 250 13.00  25/09/2007 23/09/2008 100.00 100.00 - 0.01 13.64 | 13.64 0.84 760
AVXK KO 1,000 900  26/02/2008 23/08/2011 100.05 99.80 0.00 8.79 9.23 /- 3.11 286
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 102.31 102.31 0.00 -0.01 1012 / - 1.95 390
AVXK 3 2,250 9.40 15/10/2007 15/10/2010 105.05 105.05 - -0.61 777 [ - 2,50

AVXK 4 900 8.70 01/11/2007 01/02/2012 105.00 104.65 3.95 6.58 7.61 /- 3.42 118
AVXK 5 2,200 7.35 15/10/2007 15/10/2012 99.51 99.51 - 5.55 - 7.68 I - 3.94 124
AVXK 6 2,500 7.40 15/10/2007 15/07/2014 100.00 99.55 221 2.20 -2.16 7.65 [ - 4.99 113
AVXKK 7 4,000 7.68 15/10/2007 15/07/2016 99.97 99.97 0.00 -0.58 -2.93 791 /- 5.95 132
AVXK 8 5,000 7.63 15/09/2007 15/06/2018 - - - - - #NJANA. [ #NIANA. |-

AVXK 9 5,000 7.49 15/11/2007 15/02/2017 99.10 99.10 0.00 6.24 7.84 | - 6.30 125
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 99.50 98.00 7.22 1.92 -141 9.18 /9.18 1.20 328
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 99.00 98.25 0.00 5.51 [ 14.44 0.52 844
Anbtha baHk 2 2,000 6.88 03/10/2007 02/04/2008 31/03/2010 - #NJANA. [ #NIANA.| -

Bank CaHkT-TMeTepbypr 1,000 9.00 17/09/2007 19/06/2008 22/06/2009 - - - #NJANA. [ #NIANA.| -

Bro 500 15/11/2007 12/02/2009 99.90 99.70 - 0.07 0.14 /1 0.14 1.42 -559
BEPP 575 10.00 06/10/2007 11/10/2009 112.40 112.20 0.00 3.87 1387 1.82

Boapoxaenue 3,000 8.95 05/03/2008 - 03/03/2010 101.99 100.91 0.00 0.52 -0.72 8.46 / - 2.10 229
BTE 4 5,000 6.30 20/09/2007 20/03/2008 19/03/2009 - - #NJANA. [ #NIANA.| -

BTB 5 15,000 5.90 25/10/2007 25/04/2008 17/10/2013 100.00 100.00 0.00 6.03 / 6.03 4.83 43
BTE 6 15,000 5.75 17/10/2007 16/07/2008 06/07/2016 - - - #NJANA. [ #NIANA.| -

a3baHk 750 10.50 20/11/2007 25/10/2007 25/11/2008 100.00 99.00 0.00 2.07 /1541 0.10 944
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raanpomBank 1 5,000 710  31/01/2008 - 27/01/2011 98.00 98.00 - -1.25 793 /- 2.81 161
Ta3anpoMBaHK 2 5,000 6.54  28/11/2007 28/11/2007 20/11/2013 100.00 99.87 0.00 6.66 / 6.91 4.78 137
rno6akc 2,000 11.00  13/03/2008 13/03/2008 15/03/2010 98.30 98.30 0.00 10.92 / 15.19 0.43 910
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 100.10 100.10 135 / 11.27 0.24 555
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 25/10/2007 22/10/2009 100.00 100.00 0.00 0.63 / 11.56 0.10 583
XunCouVinotexa 2 1,500 11.00  18/10/2007 17/04/2008 15/04/2010 98.30 98.30 0.16 -1.70 3.32 /1452 0.50 853
Kundunaxc 500 9.25  21/09/2007 19/12/2008 - - - #NIANA. | #NJANA. |-

3eHuT 2 2,000 839  16/02/2008 - 16/02/2009 99.25 98.90 - 4.73 9.29 /- 1.26 335
3enuT 3 3,000 845  14/11/2007 14/11/2007 09/11/2011 99.90 99.90 0.00 0.06 0.37 /913 0.16 351
3enuT 4 3,000 8.13  04/10/2007 04/04/2008 06/04/2010 99.55 99.20 0.00 -0.11 2.07 /950 0.49 377
WusectToprbark 2 350 1025  16/10/2007 14/10/2008 - - #NIANA. | #NJANA. |- -
Keap 1 450 1150  05/10/2007 - 05/10/2007 100.00 99.01 21.26 | 21.26 0.05 1481
Keap 2 1,000 1115 18/09/2007 18/03/2008 15/09/2009 - #NIANA. | #NIANA.| -

Kut duHarc 2 2,000 10.00  15/09/2007 17/09/2008 23/03/2010 - - #NIANA. | #NIANA.| -

KMB 2 3,400 7.75  05/12/2007 03/12/2008 30/11/2011 99.75 98.75 0.00 254 | 857 1.08 273
Kpeawt Espona 3 3,500 794  06/02/2008 06/08/2008 03/02/2010 - - - #NIANA. | #NJANA.| -

TMokoBark 2 500 10.65 - 22/04/2008 100.00 99.50 0.00 - -0.95 - -

Macrep6atk 2 1,000 1150 23/11/2007 - 23/05/2008 100.21 100.21 0.00 -0.04 11.43 / 11.43 0.60 558
Macrep6ark 3 1,200 1175  05/12/2007 05/12/2007 30/11/2011 100.50 99.50 0.00 0.00 11.84 / 11.90 3.01 616
MOM 3 6,000 760  04/10/2007 - 01/10/2009 100.13 99.93 0.00 0.20 / 0.20 1.98 154
Mengenb 750 05/12/2007 03/09/2008 01/09/2010 100.15 100.15 -0.87 -0.05 /-0.15 297 -567
MWA 1 2,200 10.00 - 25/10/2007 20/09/2012 104.00 102.50 0.00 -

MWA 2 1,000 8.60 07/11/2007 - 09/08/2008 100.25 99.60 8.97 /897 0.81

MWA 3 1,500 9.40 29/11/2007 26/02/2009 23/02/2012 100.20 98.00 0.00 9.02 /10.46 1.25 448
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 99.50 98.50 -0.85 -1.43 2.01 /15.32 0.20 937
MJIK ®unanc 550 12.90 25/10/2007 - 23/07/2009 99.76 95.55 0.00 -1.01 15.14 / 15.14 1.46 877
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 95.05 95.05 0.00 -4.94 -6.45 11.61 / 11.61 2.02 514
MOWA 2 3,000 7.99 07/03/2008 19/12/2007 07/09/2011 99.00 99.00 0.00 - 8.52 /12.60 2.69 218
MOWUTK 1 3,000 9.00 27109/2007 - 26/09/2009 98.90 98.00 0.00 -0.18 -1.53 1051 /- 113 424
MOWUTK 2 4,000 8.99 25/09/2007 26/03/2009 26/03/2011 99.45 98.00 5.44 0.73 452 /10.15 129 416
Moc. 3anor. Bank 800 11.65 16/11/2007 16/11/2007 17/11/2009 99.75 99.75 -0.05 12.11 /1 13.30 0.16 750
MocKommepubatk 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 100.09 100.09 0.00 1.64 /897 021 336
MocKommepubatk 2 3,000 8.40 19/02/2008 19/08/2008 15/02/2011 98.40 98.40 2.88 /10.49 0.83 465
MocKommepubatk 3 5,000 8.70 19/12/2007 17/06/2009 12/06/2013 97.95 75.50 -9.06 5.77 5.79 / 18.56 1.49 1200
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 99.95 99.75 3.06 -0.22 -0.35 134 /8.95 0.24 333
HOK 1,000 9.80 07/11/2007 09/05/2008 12/05/2009 99.10 98.60 0.00 475 [ 12.15 0.57 635
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OVIKK 1,000 924 26/02/2008 21/02/2012 98.50 98.50 245 5.87 9.89 /- 3.39 346
OprpacBatk 500 10.00  10/02/2008 10/02/2009 - - #NIANA. | #NJANA. |-

MeTpokoMMepL, 2 3,000 850  27/02/2008 - 31/08/2009 96.50 96.50 0.00 -2.50 10.79 / - 1.67 463
Mpobuatec 5 1,000 969  31/10/2007 01/08/2008 29/04/2009 100.05 100.05 8.92 /8.98 0.77 324
Mpocasiabbank 4 600 820  01/11/2007 - 01/11/2007 - - #NIANA. | #NJANA. |-

Mpocasiabbank 5 4,500 799 22/11/2007 21/05/2009 17/05/2012 99.90 99.90 5.12 3.06 / 8.20 1.46 225
nenr 1,100 1110 22/10/2007 22/10/2007 19/10/2009 - - - #NIANA. | #NIANA.| -

M3B NuauHr 500 1250  26/09/2007 26/03/2008 23/09/2009 100.49 100.00 0.00 3.27 1 12.35 045 649
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 100.60 100.60 4.02 /10.02 0.86 419
PeHHIc 750 1040 02/10/2007 01/04/2008 30/03/2010 100.00 100.00 2.31 / 10.65 0.48 488
Poc6ak 3,000 789 15/02/2008 15/02/2009 101.50 100.70 0.10 7.05 / 7.05 1.29 121
PCXB 1 3,000 720 05/12/2007 04/06/2008 99.86 99.86 0.00 - 7.60 / 7.60 0.66 191
PCXEB 2 7,000 785  21/11/2007 - 16/02/2011 101.00 101.00 150 773 /- 2.81 141
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 94.62 94.62 0.00 -3.83 2.75 1 10.12 2.05 390
PTK-Nuaukr 4 2,250 880  09/10/2007 08/04/2008 100.98 99.00 5.98 8.99 / 8.99 051 329
PTK-Nuaukr 5 2,250 835  14/02/2008 12/08/2010 99.00 98.00 0.00 -1.25 9.14 /9.14 241 325
Pycckuit Ctangapt 3 2,000 8.40 #N/AN Ap - 22/08/2007 - - #N/ANA. [ #N/ANA. |-

Pycckuit CTanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 96.14 95.89 0.00 - -4.95 4.44 11330 0.86 731
Pycckuit CTanpapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 94.00 94.00 0.00 0.50 5.60 /13.32 1.20 720
Pycckuit Ctanpapt 7 5,000 850  25/09/2007 25/03/2008 20/09/2011 97.95 97.81 0.00 -0.20 171 /1315 0.45 726
Pyccxuii CTanpapt 8 5,000 825  19/10/2007 17/10/2008 13/04/2012 96.36 94.50 10.40 3.87 -4.17 3.18 / 13.25 0.92 723
Pyc®anaHcbank 1 1,500 765  04/12/2007 02/12/2008 94.59 94.59 0.00 -3.46 1293 / - 1.03 686
Pyc®ataHcBank 2 1,500 750  04/12/2007 02/12/2008 93.97 93.97 0.00 -4.12 1339 / - 1.03 730
Pyc®aHaHcbark 4 4,000 7.74 15/02/2008 12/02/2010 99.00 99.00 4.90 12.59 8.37 /- 2.07 221
PycbbaHk 1 1,400 10.00 20/09/2007 - 19/03/2009 100.65 100.65 0.00 - - 9.75 1 9.75 1.26 378
PycbbaHk 2 2,000 9.50 21/02/2008 22/08/2008 22/02/2010 99.90 99.90 0.00 7.54 -0.80 9.77 19.83 0.84 408
CBs3bbaHk 2,000 8.90 25/10/2007 23/04/2009 21/04/2011 99.20 99.00 12.97 471 -0.95 450 / 9.85 1.37 385
CesepHas Kasna 1,000 10.75 04/10/2007 02/10/2008 29/09/2011 99.89 99.89 0.00 298 /11.14 0.88 525
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 100.30 100.30 - 0.60 0.12 1.05 /10.23 0.15 456
ConupapHocTb 1 1,000 10.75 04/12/2007 04/12/2007 01/12/2009 99.00 99.00 0.00 -0.80 157 / 16.25 0.19 1024
ConupapHocTb 2 950 10.70 21/10/2007 22/04/2008 20/04/2010 100.02 100.02 11.07 3.65 /11.08 0.53 529
Coto3 1 1,000 9.25 25/10/2007 25/10/2007 24/04/2008 100.79 99.02 9.74 1 10.41 0.55 473
Coto3 2 2,000 8.37 04/10/2007 05/10/2009 99.90 99.90 0.00 5.13 8.59 / - 1.72 251
Cripy Bark 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 98.30 98.30 0.00 -0.53 2.13 /1 13.89 0.62 793
CTUH 300 15.50 02/10/2007 01/04/2008 101.00 100.01 0.20 -0.63 14.99 / 14.99 0.45 896
CypoctpouTenbHblit bank 1 1,500 03/01/2008 - 02/07/2009 99.08 99.08 -0.87 -1.72 0.51 /0,51 1.79 -533
CypocTpouTenbHblit bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 99.49 99.00 5.30 0.25 2.98 /10.81 0.66 499
TathHK 500 11.00 06/02/2008 - 06/02/2008 99.00 99.00 -1.00 14.04 | 14.04 0.35 811
Tat®oHp 3 1,500 10.00 20/11/2007 20/11/2007 19/05/2009 99.90 99.50 0.00 1.30 /12.23 0.17 637
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TK OuHane 1,000 1050 20/09/2007 - 18/09/2008 - - #NIANA. | #N/ANA. |-
TpancKanutan 800 920  27/11/2007 29/05/2008 01/06/2009 99.90 99.90 9.70 3.99 /967 0.63
TpaHcOuHaHe 3,000 1050 25/09/2007 25/09/2009 - #NIANA. | #NJANA. |-
TypaHanem 3,000 7.75  09/10/2007 06/10/2009 - - - #NIANA. | #NJANA. |-
YBPP 2 1,000 1025 04/10/2007 - 02/07/2009 99.45 98.40 0.00 -0.08 -1.23 11.36 / 11.36 147
YpanfluaunrLiextp 1,000 1150  24/10/2007 24/10/2007 28/10/2009 99.50 98.50 0.00 0.00 10.89 / 21.54 0.10
YPCA1 1,500 765  25/10/2007 24/04/2008 100.10 100.10 7.69 /7.69 0.56
YPCA 2 1,500 760  14/09/2007 12/12/2008 - - - #NIANA. | #NJANA. |-
YPCA 3 3,000 960  06/12/2007 04/06/2009 99.70 99.70 0.00 6.11 -2.80 1001 / - 145
YPCA5 3,000 10.05  23/10/2007 - 18/10/2011 100.96 100.96 0.00 117 -4.99 9.99 /- 3.03
XKo 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 99.00 99.00 13.68 -0.66 6.47 /10.15 1.39
XKo 3 3,000 945  20/09/2007 18/09/2008 16/09/2010 - - #NIANA. | #NJANA.| -
XKo 4 3,000 995  17/10/2007 15/10/2008 12/10/2011 97.50 97.50 0.00 -0.99 -3.19 3.50 / 13.02 0.91
XMITK OtkpbiTve 200 11.00  13/11/2007 - 11/11/2008 99.50 99.05 0.00 1219 /- 0.98
LienpWHsectBank 2 1,500 10.00  10/11/2007 10/11/2007 11/11/2009 99.90 99.90 0.00 -0.01 079 / 10.74 0.14
3KenoBank 1,000 10.75  25/09/2007 25/12/2007 29/12/2009 99.00 99.00 0.00 1.80 / 1521 0.24
Onemre 200 20/11/2007 08/02/2008 100.35 100.00 0.00 -0.43 /-0.43 041
IOHuacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 99.99 99.99 -0.01 3.43 /343 1.33
Jleekass u nuweeass NnPOMbIW/NEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 94.00 94.00 0.00 - 1.65 / 1.65 371
ArpoxonauHr 1,000 1275 19/10/2007 - 24/07/2009 99.50 99.50 0.00 0.22 -0.62 13.70 / 13.70 1.46
AnapywkuH 2 1,000 1230 28/11/2007 25/11/2009 23/11/2011 100.94 100.94 0.00 -0.06 6.71 /12.13 172
Antan 150 01/01/2008 30/06/2009 99.55 99.55 - - -0.45 0.25 /0.25 1.79
Bantuka 1,000 8.75 20/11/2007 20/11/2007 93.43 93.43 0.00 -0.01 55.12 / 55.12 0.12
Bantumop 3 800 11.25 15/11/2007 - 15/05/2008 99.72 99.72 0.00 10.23 -0.53 11.98 / 11.98 0.58
BopoauHo 2,500 10.50 19/12/2007 18/06/2008 16/12/2009 - - - #N/ANA. [ #NJANA.| -
BB[ 2 3,000 9.00 19/12/2007 - 15/12/2010 102.90 100.85 2.60 8.50 / - 2.63
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 - - - #NJANA. [ #NJANA.| -
Bonwwe6Hblit kpait 500 11.50 04/12/2007 - 02/12/2008 91.00 91.00 0.00 10.47 1 10.47 1.05
BocTok-Cepauc 1,500 10.99 13/03/2008 13/03/2008 10/09/2009 - - - #NJANA. [ #NJANA.| -
[biMoB 800 10.99 02/11/2007 02/05/2008 30/10/2009 99.80 99.50 10.20 -0.90 3.56 /11.86 0.55
3epHoBas koM. Hactiowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 102.00 102.00 9.17 3.45 /9.93 0.67
WHTypuct 1,000 9.00 24/10/2007 - 21/04/2010 98.75 98.75 - - 9.77 I - 2.10
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 99.75 99.15 9.95 -0.33 1.77 1 14.35 0.25
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 99.90 99.90 0.40 0.90 -0.12 3.80 / 3.80 1.36
KpacHbiin boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 100.00 99.00 0.00 2.19 /1257 0.38
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 99.50 98.00 0.00 3.92 / 14.60 0.61
MenbH. komB. B COKIbH. 1,000 28/02/2008 - 26/02/2009 - - - #NIANA. | #NIANA. |-
Mutnena ®ya 1,000 12.50 20/11/2007 19/02/2008 16/02/2010 99.99 99.99 0.00 2.32 /13.10 0.38
MKX 2 1,000 12.90 26/02/2008 26/02/2008 25/08/2009 - #NJANA. [ #NJANA.| -
MsicHas kopn. EBpocepsuc 1,500 13.25 18/09/2007 18/12/2007 - #N/AN.A. | #N/ANA. |-
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HoBble Yepemywwkm 2 300 1130 23/10/2007 22/04/2008 98.44 98.44 -1.56 14.75 | 14.75 0.51 872
HyTpuHBeCTXOoNauHr 1,200 950  11/12/2007 09/06/2009 99.64 99.64 4.43 | 443 158 -144
Owmena 50 18.00  03/10/2007 03/10/2007 101.00 100.01 8.80 /- 0.06 322
OCT 2 1,000 08/11/2007 08/05/2008 100.97 97.00 -1.02 158 / 1.58 0.66

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

OX3 900 21/11/2007 21/05/2008 18/11/2009 - - - #NIANA. | #NJANA.| -

OyaKoBo 2 1,500 850  21/09/2007 - 19/09/2008 99.34 97.02 6.10 157 10.69 / - 0.88 312
MapHac 2 1,000 10.80  22/11/2007 19/11/2009 17/11/2011 100.50 100.50 2.00 5.97 / 10.96 177 477
PocKoHTpakT 700 1170 #N/ANAp 04/09/2007 - - #NIANA. | #NJANA. |-

PyceKuii TexcTurb 2 1,000 1275 06/03/2008 - 05/03/2009 98.30 97.01 -1.35 0.66 15.10 / 15.10 121 944
Pyccxuit TexkcTunb 3 1,200 1200 23/10/2007 23/10/2007 20/10/2009 99.90 99.90 - -0.10 0.10 0.68 / 13.05 0.10 725
Pycckue macna 1,000 1250  04/10/2007 02/10/2008 29/03/2012 99.00 99.00 0.00 - 3.33 /13.99 0.85 794
CaH WTep6pio 2 4,000 800  14/02/2008 - 13/08/2009 99.50 98.00 2.16 -0.50 8.91 /- 1.67 285
Cureprus 1,000 1070 24/10/2007 24/10/2007 2210412009 99.75 99.75 0.00 0.15 091 /1315 0.10 733
Cnaprak T[ 500 13.00  23/01/2008 23/01/2008 99.80 99.80 -0.20 13.92 / 13.92 0.32 800
Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 99.96 99.96 0.00 0.16 10.28 / 10.28 1.28 429
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 0.18 431 19.03 147 304
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 - - - #NIANA. | #NIANA.| -

J0KO 2 1,500 1050 25/01/2008 25/01/2008 22/01/2010 99.50 99.50 - 1.89 / 12.20 0.33 640
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 100.30 100.30 10.03 -2.20 5.09 /9.81 1.69 371
Topeoens

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

AstomMup 2 2,000 10.75 26/12/2007 24/12/2008 23/06/2010 99.00 99.00 0.00 9.79 5.63 /1 11.92 1.08 591
ANNA 1,500 10.99 22/02/2008 - 21/08/2009 99.70 99.70 15.27 0.70 11.47 [ 11.47 161 530
Anbkop 1,500 10.75 11/12/2007 11/12/2007 08/12/2009 99.99 99.40 0.00 -0.11 133 /1224 0.22 648
Anteka 36.6 3,000 9.89 01/01/2008 01/07/2008 30/06/2009 98.25 98.25 -1.30 11.27 | 14.56 0.68 851
ApbGar Mpectink 1,500 10.50 21/12/2007 - 20/06/2008 99.49 99.49 - 11.47 | 11.47 0.67 561
Atnant M 1,000 12.25 15/11/2007 15/11/2007 13/11/2008 98.00 98.00 0.00 -1.50 -2.40 13.71 | 25.75 0.14 1888
baHaHa-Mama 1,000 11.25 26/10/2007 26/10/2007 23/10/2009 100.00 100.00 - - -0.25 0.63 /11.32 0.11 560
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 99.75 99.10 10.22 10.23 3.22 | 12.45 0.59 657
BenasKomnnekt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 99.99 99.99 0.99 3.80 / 12.95 0.52 705
Benbiit Pperat 1,000 14.50 13/12/2007 - 17/12/2009 - - - #NJANA. [ #NIANA. |-

Bpasepc 500 12.50 20/09/2007 21/12/2007 25/12/2009 99.99 99.00 0.00 -0.52 -0.76 3.18 /15.21 0.23 927
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 99.85 99.85 - -0.90 10.78 / 10.78 118 479
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 99.95 99.95 0.00 - 11.20 / - 1.97 493
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 100.50 100.50 0.00 5.98 -0.25 2.40 /10.01 0.68 422
[hxeir-Ocp-Cun 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 97.03 97.03 0.00 5.50 -3.47 3.44 11253 0.93 655
[hxeir-Ocp-Cun 2 1,200 5.00 04/12/2007 04/12/2007 - - - #NJANA. [ #NJANA. |-

[Ilvkas Opxupes 1,000 11/10/2007 09/04/2009 99.70 99.70 -0.40 0.19 / 0.19 157 -559
Iuken 3,000 9.25 20/09/2007 17/03/2011 - #NJANA. [ #NJANA. |-
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Topeoens

Dukevc TpeiguHr 1,800 11.00  20/01/2008 20/01/2008 20/07/2009 100.00 99.00 14.72 - -0.55 243 1 12.76 0.32 696
JomochuHaHe 1,000 1250  14/02/2008 - 14/02/2008 99.00 99.00 -0.27 1552 / 15.52 0.37 949
EspoceTb 2 3,000 1025 04/12/2007 04/12/2007 02/06/2009 97.42 97.42 0.00 1.02 -0.58 2.93 / 2358 0.18

EpvHas Espona 1,200 10.75  18/10/2007 16/10/2008 14/10/2010 99.80 99.80 - 1033 - 4.06 /11.23 0.92 531
Wmnnoaus 300 1125 30/01/2008 30/07/2008 99.48 99.48 0.00 -0.37 0.52 1221 /1221 0.76 628
Wrkom-Napa 1 700 1200 22/11/2007 22/11/2007 99.99 99.60 10.27 0.00 0.94 1371 /1371 0.17 785
Wrkom-Napa 2 1,400 1200  16/11/2007 - 12/02/2010 99.60 99.60 -0.02 12.76 / 12.76 1.88 641
Wrkom-Napa 3 2,000 11.00  14/09/2007 12/06/2009 10/06/2011 - - - #NIANA. | #NIANA.| -

WHmapko 1,000 1050 21/12/2007 - 19/12/2008 100.05 100.05 0.00 - 224 | 2.24 1.19 -346
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 100.00 100.00 -0.35 -1.00 4.34 1898 1.18 309
WHnpom 3 1,300 895  21/11/2007 18/05/2011 99.93 99.93 - -0.32 -1.02 9.17 1917 2.87 277
WUckpacog 2 300 1330 04/03/2008 - 02/03/2010 103.00 103.00 0.00 0.00 -0.09 1221 /- 1.94 588
Kapo 700 1250  25/12/2007 24/06/2008 22/12/2009 99.97 99.97 0.00 4.92 4.48 | 12.87 0.67 694
Kapycenb ®uHanc 3,000 975  20/09/2007 18/09/2008 12/09/2013 99.30 99.00 0.00 -0.64 1.89 / 10.93 0.86 506
Koneika 1 1,200 940  18/09/2007 - 17/06/2008 - - #NIANA. | #NJANA. |-

Koneiika 2 4,000 870  21/11/2007 18/02/2009 15/02/2012 97.50 96.50 11.88 -2.45 3.77 ] 11.44 1.22 542
Koneika 3 4,000 980  21/11/2007 20/08/2008 15/02/2012 99.00 99.00 0.00 6.41 -2.35 10.47 / 10.26 3.28 453
TNasepHa 1,000 11.00  11/10/2007 - 08/04/2010 99.75 99.75 - -0.15 1141/ 11.41 1.98 510
TBP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 99.95 99.95 0.00 - 505 / 15.43 0.59 936
M. Bugeo 2,000 10.00  21/11/2007 21/11/2007 18/11/2009 101.00 101.00 5.79 7.85 041 / 461 0.18 -88
Markur 1 2,000 934 21/11/2007 19/11/2008 100.25 100.25 0.00 6.53 9.30 /- 1.03 343
Markut 2 5,000 820  28/09/2007 23/03/2012 97.40 97.40 0.00 13.36 - 9.11 /- 341 259
Mapra 1 700 14.84  22/11/2007 22/05/2008 97.93 97.93 -0.42 -1.07 18.86 / 18.86 055 1251
Mapta 2 1,000 12.00 05/12/2007 - 06/12/2009 99.45 98.41 -0.57 -0.62 12.93 / 12.93 174 661
Mapta 3 2,000 13.00 01/02/2008 01/02/2008 02/08/2011 97.19 97.19 0.00 -0.98 -1.31 211 121.87 0.32 1509
Martpuua 1,200 12/12/2007 10/12/2008 98.30 98.30 15.74 139 /1.39 1.23 -430
MuHHecko 500 13.75 13/12/2007 10/12/2009 101.00 101.00 0.03 13.63 / - 171 726
Mup 1,000 10.50 27/12/2007 - 27/12/2007 100.20 99.91 -0.10 10.44 / 10.44 0.26 474
MoHeTka 1,000 10.70 15/11/2007 15/11/2007 14/05/2009 - - - - #NJANA. [ #NJANA.| -

MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 99.80 99.80 0.00 1119 / - 1.08 532
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 99.89 99.89 0.00 8.03 1.70 / 11.35 0.24 562
MapkeTXonn 300 13.10 04/10/2007 02/10/2008 01/04/2010 100.70 100.00 0.00 0.19 13.57 /1 13.35 1.90 745
lMatepcoH 2,000 10.00 20/09/2007 19/06/2008 17/12/2009 - #NJANA. [ #NJANA.| -

lMepekpecTok 1,500 - 08/01/2008 - 08/07/2008 - - #N/ANA. | #NIANA. |-

Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 98.40 80.00 121 -3.92 8.26 / 15,51 176 905
MsTepoyka 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 17/10/2007 15/04/2009 100.20 99.95 3.98 2.96 0.52 / 8.89 0.09 328
PocuHTep 2 400 10.00 03/10/2007 - 02/07/2008 100.00 100.00 10.37 /10.37 0.70 456
PocuHtep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 99.99 99.99 -0.31 2.48 [ 11.00 0.62 519
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 89.55 89.55 0.00 9.28 / 33.81 0.44 2589
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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

CanBeit 1,000 10.00  05/12/2007 - 03/12/2008 99.80 99.40 0.03 10.60 / 10.60 1.05 466
COPYC 1,200 1020 08/11/2007 08/11/2007 05/11/2009 99.61 99.61 0.00 10.03 0.92 / 13.37 0.14 754
CTonu4Hble FacTpoHOMbI 1,500 860  21/02/2008 21/08/2008 20/08/2009 100.20 100.20 0.00 419 /854 0.85 278
TexHocuna 2,000 10.00  29/11/2007 29/05/2008 26/05/2011 97.63 97.63 -0.72 2.69 / 14.01 0.60 804
TOAN 2,000 1200 13/12/2007 12/06/2008 10/12/2009 99.00 92.00 0.00 6.46 / 19.49 0.63 1310
Ton-Knura 1 700 500  07/02/2008 - 05/02/2009 94.50 94.50 - - 5.69 / 5.69 1.30 -11
Ton-Knura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 102.95 102.95 0.00 2.95 0.70 323 /812 1.09 229
YamypTHedTs 1,500 950  01/12/2007 - 01/09/2008 100.10 100.10 10.01 972 /9.72 0.85 393
YK KOPA 1,000 1200  16/10/2007 15/01/2008 14/07/2009 99.40 99.40 2.62 | 1454 0.29 861
®aatoH Aspo 1,000 1050  31/01/2008 31/01/2008 30/07/2009 95.00 95.00 5.10 / 26.34 0.30 1939
IO TpanautCepauc 2 1,200 1150  27/11/2007 25/11/2008 101.00 101.00 10.84 / 10.84 1.01 490
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  02/10/2007 01/04/2008 29/09/2009 100.05 100.05 0.00 3.25 [ 12.02 0.47 617
Arpo-Cotos 1,500 25/12/2007 21/06/2011 94.00 94.00 0.00 - - 1.65 / 1.65 371 -461
ArpoxonauHr 1,000 1275 19/10/2007 24/07/2009 99.50 99.50 0.00 0.22 -0.62 13.70 / 13.70 1.46 743
Apkapa 1 600 1320 28/12/2007 28/06/2008 100.00 99.50 -0.25 -0.67 13.99 /13.99 0.55 792
Apkana 2 700 1331 21/02/2008 - 20/02/2009 100.00 99.01 -0.45 -1.19 14.25 | - 0.94 806
Apkana 3 1,200 1365  04/10/2007 02/10/2008 31/03/2011 100.00 100.00 0.00 053 -0.65 4.32 | 14.09 0.84 803
BenlpaHKopm 700 1090  04/12/2007 04/12/2007 02/12/2008 - - - #NIANA. [ #NIANA.| -

rOToK 2 1,500 20/12/2007 18/06/2009 99.00 98.00 - -0.16 -1.80 0.86 / 0.86 175 -498
3 OuHaHe 400 11.00  23/11/2007 23/05/2008 104.00 104.00 0.00 5.10 /5.10 0.64 -51
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 99.32 99.32 0.00 -0.08 -0.95 13.49 / 13.49 1.03 740
HIK 500 1245  31/01/2008 31/01/2008 99.50 99.00 0.00 14.95 / 14.95 0.34 896
oro2 1,200 12.95 26/02/2008 25/02/2009 99.59 98.50 -0.37 -1.25 14.29 | 14.29 1.01 809
Masa 1 350 1.00 15/09/2007 - 15/06/2008 - - - #NJANA. [ #NJANA. |- -
MaBa 2 1,000 12.50 11/11/2007 09/05/2008 21/10/2011 102.40 101.00 0.00 -1.30 1.63 /10.14 0.58 426
M3 Coto3 300 10.00 09/10/2007 09/10/2007 99.90 99.90 0.00 - 11.50 / 11.50 0.06 576
Paarynai 1 2,000 1.00 04/10/2007 - 02/10/2008 89.89 82.01 - 4.95 16.64 / 16.64 0.94 1038
Paarynsi 2 2,000 10.25 02/10/2007 01/04/2008 27/09/2011 89.31 89.31 0.00 -3.14 447 | 35.67 0.39 2755
Paarynsi 3 3,000 10.99 21/09/2007 20/03/2009 16/03/2012 98.30 98.30 0.00 -0.60 441 | 12.62 121 652
Pycarpo 1,000 8.50 18/01/2008 - 19/07/2008 100.00 100.00 8.66 / 8.66 0.76 290
Cw6 Arp Mpynna 400 11.50 21/11/2007 21/11/2007 20/05/2009 - - - #N/ANA. [ #NJANA.| -

CoppyxecTso 2,500 10.45 25/10/2007 22/10/2009 99.50 99.50 0.00 0.50 11.00 / - 1.69 480
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 100.00 99.61 - -0.18 12.70 / 12.70 0.62 678
ApnamaHT 2 2,000 11.25 22/11/2007 - 20/05/2010 99.90 99.50 0.00 -4.93 11.87 /11.87 2.09 551
ATOMCTPOiI3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 89.85 89.85 0.00 -3.08 7.09 /15.23 1.38 891
nasMocCrpoit 2 4,000 11.50 20/09/2007 - 17/03/2011 - - #NJANA. [ #NIANA. |- -
[IKC ®XC Pb 500 12.00 27/11/2007 27/11/2007 24/11/2009 99.79 99.79 - - 1.23 /1 13.25 0.18 743
XK cbuHaHC 1,000 14.00 20/09/2007 20/12/2007 24/12/2009 99.20 98.51 0.00 -1.06 2.22 1 19.76 0.22 1348
V/IHKoM 1,250 13.10 28/03/2008 28/03/2009 100.50 99.13 0.00 15.85 - /-
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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

Whrerpa 1 2,000 1050 21/09/2007 - 20/03/2009 86.69 86.69 -0.01 -15.46 2232 / - 111 1545
Whrerpa 2 3,000 1070 04/12/2007 01/12/2009 29/11/2011 100.85 100.85 0.00 -1.08 5.80 / 1051 179 432
Kamcxasi gonmHa 2 200 1350  17/10/2007 - 17/10/2007 100.48 100.48 0.14 -0.24 8.45 / 8.45 0.09 285
Kamcxasi gonvHa 3 500 12.80  12/12/2007 09/06/2008 04/06/2009 - #NIANA. | #NIANA.| -

nece 1,000 10.00  20/09/2007 - 20/03/2008 - - - - #NIANA. | #NJANA. |-

TNCP Wesct 2,000 1070 04/12/2007 03/06/2008 08/12/2009 100.70 100.30 0.00 -1.55 3.33 /1017 0.64 438
MeTpocTpoit 1,500 847  28/09/2007 28/03/2008 23/09/2011 81.15 81.15 0.00 - 6.79 / 59.96 0.32 4764
M-WHaycTpus 1,000 1225  19/02/2008 - 16/08/2011 105.50 103.00 0.00 15.09 -2.16 11.18 / - 2.92 466
MVAH 2,000 1237 04/03/2008 02/09/2008 02/03/2010 95.50 94.50 0.00 -0.50 -2.00 753 /19.02 0.80 1263
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 100.50 100.50 0.00 -1.30 10.16 / 10.16 0.83 432
Mupakc 2 3,000 1099 20/09/2007 17/09/2009 - - #NIANA. | #NJANA. |- -
Mepecset 200 1750 02/10/2007 02/10/2007 100.00 100.00 -0.98 18.34 / 18.34 0.04 1215
MWK'5 1,120 9.20 20/11/2007 - 20/05/2008 100.25 99.50 9.72 1 9.72 0.61 432
PWUlpynn 1,200 11.85 27/12/2007 26/06/2008 26/12/2009 99.00 99.00 0.00 - 4.73 1 13.60 0.67 757
CrpoiTpaHcla3 3,000 9.60 26/12/2007 - 25/06/2008 100.45 100.00 -0.44 9.48 | - 0.70 370
Cysap-KasaHb 900 12.50 02/10/2007 01/04/2008 31/03/2009 99.70 99.35 10.57 -0.66 493 /1384 0.46 789
LUyH1 1,000 11.25 25/10/2007 24/04/2008 22/04/2010 100.25 100.25 10.12 2.58 [ -5.59 231 -253
LYH2 1,500 11.19 23/01/2008 23/07/2008 20/01/2010 99.85 99.85 0.00 5.61 -1.65 4.27 11151 0.75 564
FOCKK 600 13.00 01/01/2008 01/07/2008 100.05 100.05 0.05 13.28 / 13.28 0.68 731
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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 100.8125 100.88 0.05 -0.05 4.07 5.496 1.234 1.256
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 101.28125 101.34 0.06 -0.05 3.99 4.104 2.019 2.075
T45/812/31/11 4.625 31/12/2011 16.131MMM 102.140625 102.20 0.11 -0.14 4,07 1.682 3.835 3.959
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 101.84375 101.91 0.14 -0.08 437 23 7.322 7.627
T41/2 02/15/36 45 15/02/2036 26.397MMM 97.09375 97.16 0.19 0.39 4.68 1.886 15.696 15.529
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 140.9770 141.48 0.08 -3.35 5.82 145.1 7.0 10.072
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 177.87 178.37 0.14 -3.16 6.08 158.23 10.04 18.31
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.021MMM 112.0619 112.19 0.10 -0.83 5.78 142.4 6.6 7.680
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.021IMMM 112.0619 112.19 0.10 -0.83 5.7750 142.4 6.6 7.680
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.14 98.34 0.02 1.58 5.72 161.17 0.63 0.63
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 91.53 91.78 0.05 1.30 5.58 149.10 3.29 314
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.021MMM 112.06 112.19 0.10 -0.83 5.78 142.38 6.63 7.68
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 106.09 106.34 -0.06 -0.06 457 61.65 1.82 2.06
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 126.81 127.21 -0.62 0.16 5.03 82.55 5.24 6.88
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 34.5810 34.99 0.10 -0.45 104.59 #N/AN Ap 0.9 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 34.4100 34.84 -0.01 -0.34 63.17 #N/AN Ap 17 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 35.0880 35.50 0.00 -0.09 44.87 #N/AN Ap 26 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 34.5550 35.01 -0.33 -0.10 32.83 #N/AN Ap 37 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 34.1350 34.66 -0.11 -0.59 28.59 #N/AN Ap 36 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 357.37 #N/AN Ap 04 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 118.36 118.61 0.03 0.14 5.01 106.05 175 218
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 120.45 120.70 0.05 0.39 5.57 151.96 347 4.26
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 126.23 126.48 -0.07 0.33 5.77 158.48 5.04 6.48
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 139.26 139.67 -0.01 -0.02 5.63 142.68 6.50 9.32
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 156.29 156.54 0.11 121 6.15 176.86 7.34 1171
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 142.05 142.30 0.55 1.10 6.34 185.27 9.94 14.55
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.00 113.00 0.00 0.00 6.16 154.11 13.02 14.98
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 103.52 103.60 -0.02 -0.10 4.32 29.60 117 123
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 106.79 106.92 0.00 -0.07 472 64.82 3.18 355
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 98.49 98.87 0.00 0.18 447 36.05 5.79 5.95
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 118.34 118.84 0.00 -0.50 5.91 139.59 10.86 13.28
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.63 106.93 0.00 0.04 5.27 128.19 1.43 1.58
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.49 113.10 0.13 0.17 5.52 154.65 242 2.77
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 111.25 111.85 0.12 0.46 6.25 203.01 5.44 6.20
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 107.06 107.31 0.16 0.89 6.34 200.41 6.74 7.34
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 116.95 117.45 0.28 0.89 6.77 227.84 10.20 12.10
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 143.70 144.20 0.59 1.71 6.74 219.01 11.10 16.22
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 106.62 107.12 0.24 1.28 6.83 222.22 12.52 13.47
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 107.15 107.50 0.11 0.10 4.94 94.11 131 1.42
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 108.90 109.70 0.20 0.30 5.07 102.40 3.66 4.06
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 141.93 142.68 0.20 0.58 5.38 107.81 6.23 8.91
MEX 5 1/2 02/17/20 5.50 17/02/2020 750MM 104.79 104.79 -0.24 -0.66 4.97 68.96 8.69 9.48
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 163.60 164.51 0.08 0.59 5.82 134.98 9.67 16.32
MEX 6 3/4 09/27/34 6.75 27/09/2034 3.767TMMM 110.24 110.74 0.10 0.20 5.96 136.35 12.66 14.52
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 5.75 174.96 1.39 1.44
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.63 109.00 0.00 0.00 5.50 150.36 2.95 3.24
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.46 229.37 4.89 5.43
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.79 240.76 7.18 9.08
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 136.25 136.63 0.00 0.00 6.99 253.04 9.21 12.63
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 213.70 11.91 11.66
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.54 107.04 -0.06 -0.15 484 85.99 151 1.66
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 107.93 108.43 0.09 -0.03 5.35 128.02 381 4.24
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 104.78 105.28 0.27 0.16 5.59 139.89 5.33 5.72
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 119.26 119.76 -0.32 -0.25 5.85 149.05 6.79 8.30

13 ceHTs6ps 2007 . Crp. 33/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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 111.12 111.25 0.00 0.00 5.54 156.79 154 1.76
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.79 112.14 0.00 -0.20 5.46 141.72 2.73 325
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 115.06 115.46 0.00 -0.07 6.51 235.65 478 5.61
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.15 95.53 0.00 -0.10 6.16 193.70 6.88 6.87
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 100.42 100.67 0.00 0.15 6.93 251.87 8.18 8.45
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 102.58 103.08 0.00 0.23 7.09 261.86 9.74 10.16
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 94.21 94.56 0.00 0.36 7.35 275.71 12.00 11.40
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 105.01 105.51 0.01 -10620.21 5.87 #N/AN Ap 0.40 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 101.78 102.28 0.05 0.08 6.21 221.24 3.04 311
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 105.83 106.08 0.02 0.10 6.39 226.09 4.55 4.92
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM 101.42 101.58 #N/AN.A. 0.00 5.92 184.20 0.99 1.08
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 107.36 107.61 -0.07 -0.58 8.74 458.17 3.04 3.40
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 97.01 97.40 0.41 0.74 9.04 484.40 4.99 5.06
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 127.92 128.37 0.30 0.63 9.44 509.27 6.20 8.05
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 76.18 76.58 0.72 1.00 9.11 468.73 8.12 6.38
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 372.80 9.07 8.94
VENZ9 1/4 09/15/27 9.25 15/09/2027 AMMM 112.00 112.00 0.00 0.00 8.03 355.43 9.60 10.81
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 386.62 10.21 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 8.65 7.95 102.51 102.80 0.00 -0.27 2.84 392 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.09 7.38 101.53 101.61 -0.05 -0.16 0.53 303
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.04 6.46 100.96 101.05 0.01 0.06 0.60 206 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.11 7.16 109.33 109.58 -0.03 -0.32 521 290
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.23 722 106.15 106.40 -0.18 -0.54 1.67 320 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.32 8.40 99.00 99.25 -0.28 -1.06 5.67 408
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 5.70 5.88 98.67 98.82 0.03 0.10 4.87 211
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.64 5.92 108.72 109.02 -0.08 0.05 181 190
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.36 5.60 105.78 106.16 -0.05 -0.10 249 158
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.33 6.23 115.39 115.64 -0.08 0.41 430 211
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.97 6.12 98.37 98.62 0.02 0.45 5.93 204
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 7.05 6.94 102.00 102.25 -0.02 -0.07 8.08 221
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.87 6.58 125,51 125.64 0.23 0.95 11.59 190
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.86 7.08 101.72 101.97 -0.01 -0.53 1.98 306 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.96 7.45 100.48 100.63 -0.02 -0.09 1.00 314 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL  Communications 9.75 30/01/2008 400MM 9.67 7.40 100.78 100.83 -0.02 -0.28 0.36 326
MOBTEL 8 3/8 10/10 MOBTEL  Communications 8.375 14/10/2010 400MM 8.19 752 102.19 102.44 -0.19 0.71 259 350 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL  Communications 8 28/01/2012 400MM 7.89 7.61 101.30 101.55 -0.02 -0.37 3.60 351
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 7.04 6.44 101.15 101.40 0.00 -0.07 181 244 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.48 732 101.57 101.91 -0.02 -0.45 1.32 321
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.66 7.90 106.56 107.06 0.05 -0.70 477 369 BE-/B1BE-
SINEK 7.7 08/03/15 SINEK Government 7.7 03/08/2015 250MM 7.66 7.61 100.39 100.64 -0.25 0.15 5.78 329 -/[BA1/BB
SITFIN 7 7/8 03/09 SITFIN Technology 7.875 02/03/2009 00  #N/ANA. #N/ANA. #NIANA.  #NJANA.  #N/ANA. #N/ANA. #N/ANA.  #NJANA. -/B3/B-
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.95 7.33 100.43 100.46 0.01 -0.09 0.13 350
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.92 7.06 99.27 99.52 -0.10 -0.27 3.28 299 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.56 7.62 99.08 99.33 -0.16 -0.52 6.29 -2
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.53 6.93 104.82 105.07 -0.05 -0.21 1.56 290
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.84 7.06 101.91 102.16 -0.04 -0.22 2.14 301
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.18 7.67 102.29 102.54 -0.14 -0.78 332 365 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.17 8.09 100.86 101.11 -0.33 -0.65 5.98 377
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.46 773 100.43 100.53 0.02 -0.07 0.63 361 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 9.01 10.47 95.59 95.84 0.09 -0.49 5.49 620
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.85 6.94 101.85 102.10 -0.11 -0.37 178 293
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.33 713 100.55 100.80 -0.18 -0.48 2.74 312
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 743 7.60 98.67 98.92 -0.68 -1.21 4.44 349 /Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.56 8.41 99.08 99.33 0.38 -0.15 5.80 65
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.19 6.42 100.79 100.95 0.02 0.00 1.03 225 BRe/ARRR
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
GAZPRU 6 1/2 09/15 GAZPRU  Financial 65 23/09/2015 MMM 6.83 7.30 95.10 95.35 0.30 015 591 298 poTmee
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.84 6.32 100.39 100.51 0.10 0.04 0.82 201 JAS/REB
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.29 7.32 98.42 98.67 -0.09 -0.20 5.94 273
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.80 6.46 101.05 101.30 -0.10 -0.05 2.78 244 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.99 6.61 102.49 102.74 -0.08 -0.28 451 249
RUSB 7.8 09/28/07 RUSB Financial 7.8 28/09/2007 300MM 7.80 7.52 100.00 100.00 0.00 0.00 0.03 394
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.29 11.56 98.03 98.11 0.10 0.04 0.54 720
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.25 11.07 90.84 91.09 0.00 -0.48 253 -44
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.74 11.30 90.96 91.21 -0.68 -1.24 5.39 730
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.22 6.96 99.97 100.22 -0.06 -0.39 5.73 213 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.83 6.25 100.63 100.80 0.00 -0.06 1.15 216
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.20 6.33 104.01 104.26 -0.19 -0.32 3.38 226 BBBIAZIBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.25 7.07 100.87 101.12 -0.11 -0.20 5.68 180
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.40 6.43 97.56 97.81 -0.14 -0.43 12.77 225
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.52 8.79 99.76 99.88 0.01 0.03 0.55 452
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.40 9.46 98.10 98.45 -0.01 -1.31 1.38 539
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM #NIAN.A.  #N/AN.A. #NIAN.A.  #NJANA.  #NJANA. #N/ANA. #N/ANA. #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.75 8.50 101.13 101.13  #N/AN.A. -1.43 319 454 B+/-/-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 11.95 5.47 103.53 103.66 0.00 -0.04 0.49 138
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.59 5.14 102.86 103.02 0.00 0.06 0.60 84
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 857 5.67 113.65 113.90 0.09 0.47 3.16 155
PETBRA 91/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.91 5.95 115.25 115.45 0.30 0.72 451 184 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.08 6.07 109.34 109.54 0.10 0.78 5.43 169
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.13 6.14 99.90 99.90 0.05 -0.85 6.68 174
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.24 6.39 115.75 115.75 0.25 0.95 7.39 199
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.06 5.05 105.13 105.33 -0.11 0.16 3.87 63 AIA2/A
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.60 357 102.08 102.08 0.00 -0.01 1.83 18
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.76 3.89 96.22 96.31 0.00 0.05 3.02 40
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.72 4.18 97.51 97.51 0.00 -0.09 4.42 49
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.67 4.30 95.46 95.46 0.00 -0.11 5.65 24 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.00 4.44 109.69 109.69 0.00 -0.23 8.73 4
SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 424 4.44 89.67 89.67 -0.54 -0.87 16.55 9
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM Communications 4.125 01/03/2009 497.75MM 4.18 5.04 98.65 98.81 0.01 0.03 1.39 103
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AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.77 5.80 99.70 99.70 0.12 -0.27 5.85 140
PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 716.258MM 6.09 5.50 100.41 100.67 0.03 0.05 0.87 138
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 995.449MM 7.63 5.37 103.12 103.39 -0.04 -0.09 1.28 130 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 757 479 104.04 104.04 0.00 -0.09 1.28 85
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 773 7.63 99.99 100.45 -0.04 -0.01 177 356 -/Ba2/BB-
OKST 10 3/8 08/09 OKST Communications 10.375 17/08/2009 266420000  #N/AN.A.  #N/AN.A. #NANA.  #NIANA.  #NJANA. #N/ANA. #N/ANA.  #NIANA. BB/Bad-
OKST7 3/4 04/27/12 OKST Communications 7.75 2710412012 175000000  #N/AN.A.  #N/AN.A. #NJANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA.
KAZAKHSTAN
BTAS7 7/8 06/02/10 BTAS Financial 7.875 02/06/2010 600MM 8.13 9.20 96.69 97.04 -0.39 -0.70 2.32 516
BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.77 9.86 90.97 91.42 -0.06 0.04 4.69 6 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.16 9.89 92.55 93.04 -0.14 0.14 5.25 3
BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.41 9.50 87.46 87.96 -0.12 0.11 9.88 44
TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #N/ANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.71 7.88 101.67 102.16 -0.03 -0.49 1.87 378
ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.11 8.06 99.92 100.42 0.00 0.00 2.62 400
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.98 8.44 102.76 103.26 0.02 -0.06 355 435 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.86 8.73 101.32 101.82 -0.02 0.14 5.77 434
VENEZUELA
PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 134.999MM  #N/AN.A.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM 8.16 8.11 100.46 100.96 0.09 0.09 6.30 362 B/B1/CCC
PETROZ 8.37 10/22 PETROZ Energy 8.37 01/10/2022 75MM  #N/ANA.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
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HacTosiwmit JOKyMEHT NpefioCTaBNEeH UCKIIOUMTENBHO B NOPSiaKe MHGOPMALMM 1 He SIBMSIETCS MPEAMNoXeHeM O NPOBEAEHUM onepaLuil Ha pbiHKe LieHHbIX Gymar, W, B 4aCTHOCTHW, NPeanoxeHemM o6 ux nokymnke
1K npopaxe. VCTOuHMKM, UCnonb3ayemble Npu HanUcaHuu faHHoro otyeta, UOK «Anemap» paccMaTpuBaeT Kak 4OCTOBEPHble, 0aHako DK «Anemap», ero pykoBOACTBO W COTPYAHUKMA He MOTYT rapaHTUpoBaTh
abContoTHbIE TOYHOCTb, MOHOTY W AOCTOBEPHOCTb NMPeAoCTaBNAeMOil MHOpMaLmMn. OLEHKM 1 MHEHWS, OTPaXEHHbIE B HACTOSILLEM [JOKYMEHTE, OCHOBaHbI UCKIIOUMTENBHO Ha 3aKmioyeHusix aHanuTkoB NOK B

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

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

4acTi NPy COBEPLUEHUM OnepaLii ¢ LieHHbIMI Bymaramu.

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

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