[onroBble PbIHKK CeroaHs 15 0KABpA 2007 .

Bnagumnp Ectudbees viadimir.evstifeev@alemar.ru
Ten. +7 (495) 411-66-55 1o6. 1729

PR ExenHesHbIin GronreTeHb MHBECTOPa

MHBECTUUMOHHO-®HHAHCOBAR
KOPIIOPAWA

UST10Y 4.67 % 6 60| Rus30spr 1106.n. -6 60 EMBI+ 42706 n. 027 n. EMBI+spr 180 -3 6., Chbonds 110.77 n. -0.07 n. OlL Brent 80.87 $b -020 $

MWW”WMW\W

B3rnAg HA PbIHOK
[OuHamuka cnpagoB EMBI+
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170 B TO BPEMS Kak 3KCnepTbl NPOrHO3MpOBani NoBbILLeHne nokasatens Ha 0.2%. B asrycre
5 e POCT PO3HUYHBIX NMpofax coctasnn 0.3%. OnybnmnkoBaHHbIe AaHHbIE BCENAKT Haaexay
130 B T0, YTO Braropaps BbICOKOMY YPOBHIO MOTpebuTenbckux pacxopoB akoHommka CLUA
CMOXeT u3bexaTb peLeccun, [axe HECMOTPs Ha ycyrybrnewue kpuanuca Ha pblHke
110 100 Kunbst. Bonee Toro, He3aBMCMMO OT NajieHst MHAEKCOB NOTpebuTenbckoro Aosepus
% EMBI+ Poccws crpa T+ Bpasunus cnpag amepuKaHLibl, PaBHO Kak W MHOCTPaHLbI, MOMb3YIOLWNECs NPEUMYLLECTBOM AeLLeBU3HbI
70 EMBI+ cnpa aMepUKaHCKMX TOBapoB, HAobOPOT YBEMMYMNM Pacxodbl, O YeM B SBHOM Buae
50 w w w 50 CBUAETENbCTBYET ONYBNUKOBAHHBIN NOKa3aTenb PO3HUYHBLIX MPOAAX.
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Vemouruk: JP Morgan Grmxadwme  mecaupl.  OueBuOHO, 4TO HA  (POHE  HENMoXux  nokasatenei
noTpebuTenbCKMX  Pacxofos, PacTyLLero NPOMMPOM3BOACTBA M BLICOKOrO YPOBHS
AenoBoi aktueHOCTM y ®PC HET Mpu4YMH WCKYCCTBEHHO MOAAEPXKMBATH SKOHOMMKY.
HopmanusoBaHHble nokanbHble AoNroBbIe UHAEKCHI Bonee Toro, kak cnegyet u3 npotokonos FOMC, pewenne ®PC o CHxeHUM CTaBku B
101.0% ceHTabpe 6bino NPUHATO B LEeNsx noaaepxaHns HaHCOBbLIX PbIHKOB, B TO BPEMS Kak
obllee BMOEHME B OTHOLLEHMN 3KOHOMUKM Yy AeHexHblx Brnacteit CLUA okasanoch
100.5% BECHMa MO3UTUBHBIM.
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RUX-Cbonds uetosoi Cbonds-Muni yerosoft obssatenbctBamu cHusuncs go 43(-10 6.n.). B kpatkocpouHon nepcnektuse Treasuries
97.5% | | | |

‘ npofJoMKaT pearnpoBaTb Ha nocTynawwye faHHble no akoHomuke CLUA, npu aTom
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Moka3saTenn NMKBUAHOCTM
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NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Pybnesas nuKBMOHOCTb B Hadvane Hepenu cHusunace o 787.2(-14.2) mnpg py®.
CokpatLeHue octaTkoB Ha kopcuetax o 492(-82.2) mnpg pyd. YacTUYHO KOMMEHCMpPOBan
pocT cpencTs B Aenoantax Ao 295.2(+68) mnpa pyb. CTasku JEHEXHOO pbiHKa B NATHULY
OCTanucb Ha NpexHeM YpoBHe, opHoaHeBHble MBK obxogunuce nog 6-6.7%. Ha
CerogHsilHee OTKpbITUE CTaBku overnight coctaenstoT 5.5-6%. CerogHs npongeT nepeas
ynnata HarnoroB B OKTsbpe, npongyt nnatexu B cyeT ECH u cTpaxoBbix B3HOCOB.
OcHOBHas YacTb HanoroBbIX BbINIAT HAYHETCA HA CrieaytoLen Hegene. MepBrYHbIN PbIHOK
[onra NPeAnoXuT BCEro 2 KOpPMopaTMBHbIX BbiMycka, CyMMapHbIM obbemom 3.5 Mnpa pyb.
B roccektope npoget pasmelienne O®3 (6 mnpg pyb.) u OBP (5 mnpa py6.). Ctasku
LIBOR KOHCONMAMPYIOTCA HA CIIOKWBLUMXCA YPOBHAX, NPU 3TOM JIULLb B JAnbHEM CErMeHTe
Habnogaetca cnabas BonatunbHOCTb. B natHuuy 1M LIBOR coctaeun 5.06%, 12M LIBOR
- 5.00%. [OuHamuka poccuiicknx NDF coxpaHsieT BOMaTWNbHOCTb Ha KOPOTKOM KOHLE
kpuBoW. KpaTkocpouHble CTaBki onycTunmck ¢ 6% HakaHyHe fo 5%. bonee [ONrocpoYHbIi
CEermMeHT cTabuneH, 30ech CTaBKM HaxoAAaTCs B AnanasoHe 5.5-6%.

|/|HBeCTVILLI/II/IZ d)OKyC Ha NMUKBUAHOCTb

MwHyBLas Hedens Ha NoKanbHOM JOMTOBOM pbiHKE NepenoMuna oTpuLaTenbHbIA TpeHs,
TAHYBLUMIACA ¢ aBrycta. [NpuHaTtble LB PO mepbl no nopaepkaHuio NWKBUOHOCTU yke
MPUHOCAT MO3WUTUBHbIE PE3yNbTaThl: OCHOBHOA TOPrOBOW CTpaTervei Hepenu crana
nokynka Oymar, Bowenwmx B nombapaHbi cnucok LIB. B cektope rocyaapcTBEHHbIX
BbIMYCKOB aKTVBM3aLMW TOPrOB HE MPOW30LLNIO, @ OCHOBHOW CMpOC KOHLEHTPUpOBAncs
NVWb Ha fanbHem KoHue kpuoi O®3. Beinycku C fanbHUMKM CpOKaMu MOralleHwi no
utoram Hegenu nogpocnu Ha 20-50 n.n. CerogHs LIb o6bsiBun, yto kynun O®3 Ha 46 mnpg
pyb. C Lenblo NoaaepxaHus CTabunbHOCTU Ha AEHEXHOM pbiHKE. [INs y4acTHUKOB pbiHKA
9T0 He CTano HEOXMOAHHOCTbIO, OfHAKO W BHYWMTENbHas LUudpa, M cam akt
3anHTEPecoBaHHOCTH perynsTopa AobaenseT onTumu3ma uHeecTopam. B 1o xe Bpems
NPUTOK MHOCTPaHHOro kanutana B P® Bo3obHoBnseTcs: 3a 12 aHen oktabps LB kynun
okono $10 mnpa, 4To Takke [OMKHO Moadepxatb koTuposki. C noHegenbHuka LIB
yBenuumn cnucok bymar, npuHumaembix B obecneveHune no caenkam PEMO, ewe Ha 35
BbiMyckoB. IJTO  COObITME ObINO  OXWAAEMO, MOCKOMbKY — BKIOYEHHble  Bymaru
yaosneTBopsanv kputepuam Lib. Takum 0bpasom, TekyLias Hefens MOXeT BHOBb NMPONTH B
pamKax MoKynoK TaKi1X BblMyCKOB, YTO CYLLECTBEHHO OrpaHUYMT UHTEPEC K BeHYMapkaM.

WHBecTuUmMm: dokyc Ha JOXOAHOCTb

BbicoKo#OXOAHbI CETMEHT pbiHKa OKasancs B nupaepax pocTa. KayecTBeHHble Bbimycku
BTOPOTO YPOBHS, YXe BOLeAWME Ha npownon Hegene B nombapaHbid crmcok LB
nonb30Banuchb CpocoM, nokadas poct Ha 30-100 n.n. He nomewwanu pocty u 3aTpaTHble
pasmeLLeHns Ha MepBMYHOM pbiHKe, oTenekwmre 18.5 mnpg py6. B GaHkoBckom cektope
ocTaeTcs Wb ofwH aytcaiinep — baHk Pycckuit CtaHgapT, pedTuHM KoToporo Bbinm
noHwxeHbl. Mexay Tem, octanbHble "npobnemHble” BbiMycku HAHCOBOTO CEKTOpa CMOrH
NPUOCTaHOBUTL CHMKEHME. CEKTOp PO3HWMYHOM TOProBmM Obifl OMpayeH CHKEHUEM
peiitHra Konetiku po npepaedontHoro yposHst "CCC" areHTcTBOM S&P. Tem He MeHee,
Ha Haw B3rNS4, WMEHHO B pUTENne CyLLecTBYeT psia NpuBMeKaTembHbIX BbIMyCKOB,
[0NroBas Harpyska KOTOpbIX HE CTOMb 3HAYMTENbHA, @ HU3KWE LIEHOBbLIE YPOBHW MOTYT
MpUBMEYL CMEKyNATUBHBIX WHBECTOPOB. B nnaHe nepBMYHOTO pbiHKA Tekyllas Heaens
obelyaet 6biTb HearpeccuBHol: 3.5 mnpa py6. B kopnopatueHom u 11 mnpg py6 B
rocy[apCTBEHHOM cekTopax. Mexay Tem, mpu coxpaHeHun ctasok MBK Ha yposHe 5.5-
6.5% cnpoc Ha BbICOKOAOXOAHbIE BbIMyCKY MOXET COXPaHUTLCS.

|/|HBeCTVILLI/IOHHbIe naeun

YK Kopa. CrusiHue ¢ rpynnoii "Xonuzgen" [OMKHO NPUBECTU K CHUXEHWUKO AOXOAHOCTU MO
BbINycKy A0 ypoeHs 10.60% (-200 6.M.), kK TOMy e BbICOKMA KYNOH, YCTAHOBMEHHBIA MO
BbINYCKY, ABMSETCH OLHUM 13 CaMbIX BbICOKUX B CEKTOPE TOProBMM.

HuxHe-JleHckoe 3. Beimyck TOpryetcs luMpe Mo Cnpagy OTHOCUTENbHO AebroTHOro
Bbinycka. CrpaBeqvBbIA CNPIA OLieHMBaeM Ha ypoBHe 650 6.n., NOTeHLMan CHUKeHWs
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 npeabigylive
BbIMYCKM 3MUTEHTA TOPryKOTCs co cnp3agoM 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 LUMPOKMIA CMP3, K aHaNorMyHoMy No AlopaLum BbInycky
Meuen 2. Cnpasegnmsblit cnpag k O®3 ouennBaem Ha yposHe 270 6.n. wnm 130 6.n. K
Meuen 2. K Tomy e 310 npeAnonaraeT COKpaLLeHne AOXOAHOCTY MO Bbinycky AMypMeTann
1 Ha 10-156.n.
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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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PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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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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Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.
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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 103.19 102.60 -0.10 6.16 / - 1.96

003 25058 40,655 630  31/10/2007 30/04/2008 100.75 100.22 0.14 0.29 550 / - 0.51

003 25059 40,821 6.10  24/10/2007 19/01/2011 100.04 100.00 0.18 0.62 6.24 | - 277

003 25060 40,734 580  31/10/2007 29/04/2009 99.85 99.60 0.15 0.28 6.12 /- 1.38

003 25061 37,926 580  07/11/2007 05/05/2010 99.29 99.19 0.00 0.24 0.45 6.26 / - 2.23

003 26198 42,117 600  04/11/2007 02/11/2012 99.60 98.60 0.10 1.07 6.21 / - 4.02

003 26199 37,688 610  17/10/2007 11/07/2012 99.51 99.26 0.00 0.06 0.81 6.40 / - 3.85

003 27026 16,000 700  12/12/2007 11/03/2009 101.40 100.00 0.70 590 / - 1.28

003 46001 60,000 1000 12/12/2007 10/09/2008 103.05 102.91 -0.02 0.12 6.75 / - 0.82

003 46002 62,000 900  13/02/2008 08/08/2012 109.11 108.22 -0.45 -0.33 6.40 / - 3.79

003 46003 37,298 1000  16/01/2008 14/07/2010 109.50 108.06 -0.17 6.56 / - 2.29

003 46012 40,000 121 01/10/2008 05/09/2029 70.65 70.65 0.01 1.20 3.26 6.88 /- 13.64

003 46014 58,290 900  12/03/2008 29/08/2018 109.00 108.41 0.11 051 121 6.54 /- 7.10

003 46017 79,995 850  14/11/2007 03/08/2016 106.40 106.05 0.18 1.23 6.31 /- 6.12

003 46018 125,068 900  12/12/2007 24/11/2021 110.78 110.72 0.05 2.85 6.48 / - 8.22

003 46020 79,057 690  13/02/2008 06/02/2036 102.05 101.95 -0.05 -0.10 2.70 6.85 / - 11.86

003 46021 49,866 750  20/02/2008 08/08/2018 99.56 99.31 0.00 0.13 1.02 6.42 /- 7.25

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 103.95 101.60 559 / - 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 111.50 110.05 6.32 /- 261 14
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 109.10 109.10 0.40 0.85 6.44 | - 493 3
Mocksa 40 5,000 10.00 26/10/2007 26/10/2007 100.90 100.90 -17.57 | - 0.04 -2375
Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 106.14 105.20 -0.48 6.45 / - 2.34 32
Mocksa 43 5,000 10.00 17/11/2007 17/05/2008 100.00 100.00 10.37 / - 0.52 466
Mocksa 44 20,000 10.00 24/12/2007 24/06/2015 108.70 108.70 0.30 0.45 6.54 | - 5.40 10
Mocksa 47 10,000 10.00 28/10/2007 28/04/2009 104.80 104.15 0.28 6.11 / - 134 29
MyHuyunanbHblie u cy6gppedepanbHble

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

BatukopToctaH 5 1,000 8.02 07/11/2007 04/11/2009 101.75 100.00 7.69 /- 175 167
Benoropoackas 06n. 2 320 13.50 29/10/2007 29/04/2008 103.30 102.50 8.04 / - 0.47

Benoropoackas o6n. 3 2,000 8.38 15/11/2007 10/11/2010 100.15 99.35 -1.70 0.15 8.74 | - 249

Benoropoackas o6n. 4 1,020 - 24/10/2007 19/10/2011 98.30 97.05 -2.45 8.79 / - 321 242
Bonrorpap 1 450 9.20 18/10/2007 17/07/2008 - - - #NJANA. [ #NIANA. |-

Bonrorpap 2 600 9.65 20/12/2007 21/12/2009 102.50 102.50 -2.00 8.30 / - 1.84 223
Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 99.75 98.75 5.51 8.60 / - 214 243
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.50 101.75 8.70 / - 1.00

Bonrorpapckas o6n. 351 600 10.99 11/06/2009 102.20 101.55 - -
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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 100.88 100.68 -0.09 235 8.46 / - 0.16 297
BopoHexckasi obn. 2 500 12.00 17/12/2007 18/06/2009 105.90 104.75 -0.58 8.69 / - 1.40 273
BopoHexckasi obn. 3 500 10.25 31/12/2007 27/06/2011 105.85 103.75 8.89 / - 2.86 241
WkpyTckas obn. 312 900 8.00 24/10/2007 23/10/2008 100.30 99.70 7.44 7.65 /- 0.90 199
MpkyTckas obn. 311 1,500 9.00 20/12/2007 17/12/2009 101.15 101.15 0.47 8.16 / - 1.84 198
WpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 99.30 99.30 0.40 7.96 / - 1.37 -269
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 100.00 99.20 8.06 / - 1.10

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 99.88 99.88 5.14 831 /- 161 232
Kanyxckas o6n. 1 300 9.00 24/12/2007 24/12/2007 100.25 100.25 - 7.70 / - 0.18 223
Kanyxckas o6n. 2 1,300 8.60 03/12/2007 29/08/2011 100.00 100.00 -0.55 8.76 / - 3.04 248
Kapenus 500 8.15 10/12/2007 02/06/2010 100.75 100.75 9.73 7.70 [ - 2.19 80
Kuposckas 06n. 1 400 8.39 21/12/2007 22/12/2008 100.65 100.00 7.89 /- 0.41 248
Kuposckas 06n. 2 600 8.45 27/12/2007 24/09/2009 100.50 99.90 -1.54 9.24 8.60 / - 1.67 264
Knuuckuit p-H 2 300 9.75 15/11/2007 13/11/2008 100.80 100.80 9.14 | - 0.93 334
Komun 5 500 13.00 24/12/2007 24/12/2007 101.35 100.91 0.12 2.87 7.18 /- 0.18 173
Komn 6 700 12.50 14/04/2008 14/10/2010 - - #NJANA. [ #NIANA. |-

Komn 7 1,000 10.00 23/11/2007 22/11/2013 107.30 104.70 -1.65 0.05 7.68 I - 4.36 124
Komn 8 1,000 9.00 05/03/2008 03/12/2015 101.50 96.50 0.99 1.00 7.36 / - 5.23

Koctpomckas o6r. 4 800 11.00 11/12/2007 11/03/2008 101.00 101.00 0.00 -0.31 8.72 | - 0.37 317
KpacHosipck 5 1,000 8.50 18/10/2007 18/10/2008 - - - #NJANA. [ #NJANA. |-

KpacHosipckuii kpait 3 3,000 6.00 02/04/2008 01/10/2008 99.05 98.80 0.09 -0.17 7.30 / - 0.89 161
KypraHckasi o6n. 500 9.25 17/12/2007 17/12/2009 99.95 98.93 - - 9.88 / - 181 375
JleHuHrpagickasi obn. 2 800 14.01 12/12/2007 08/12/2010 117.15 116.00 -0.95 -2.37 8.11 /- 2.40 187
TNewuHrpagackas o6n. 3 1,300 1250  14/12/2007 05/12/2014 127.50 125.56 7.98 153 742 ] - 472 98
TNunevkas 06n. 4 1,500 795  22/01/2008 19/07/2011 100.40 100.40 797 /- 3.03 174
MarapaH 450 11.00  17/12/2007 15/09/2008 102.00 102.00 9.00 / - 081 325
Mapwit 3n 500 825  22/11/2007 23/05/2009 99.10 99.10 9.15 / - 1.38 320
Mockosckas 061, 4 9,600 11.00  23/10/2007 21/04/2009 - - #NJANA. | #NIANA. |-

Mockosckas 0611. 5 12,000 1000  01/04/2008 30/03/2010 106.84 106.84 0.34 159 7.04 | - 2.09 97
Mockosckas 0611. 6 12,000 900  23/10/2007 19/04/2011 105.89 105.89 - 0.59 0.59 7.20 /- 2.78 95
Mockosckas 0611, 7 16,000 800  24/10/2007 16/04/2014 103.63 103.63 0.00 0.44 -0.07 742 ] - 4.69 99
Huxeropogckasi o61. 2 2,500 999  02/11/2007 02/11/2008 101.47 101.47 0.00 3.33 747 /- 0.48 193
Huxeropogckasi o6. 3 2,000 870  25/10/2007 20/10/2011 102.15 101.80 754 7.66 / - 3.13 137
HoBocu6mpek 3 1,000 1200  12/01/2008 14/07/2009 107.70 107.70 122 0.80 7.34 | - 1.48 142
HoBocv6mpck 4 1,500 860  25/12/2007 24/06/2010 101.00 99.20 8.70 / - 2.24 251
HoBocu6upcxast o61. 2 2,000 1330 29/11/2007 29/11/2007 100.88 100.75 -0.03 6.69 672 /- 0.12 129
HoBocu6upcxast o61. 3 2,500 850  18/12/2007 15/12/2009 100.93 100.93 756 / - 1.86 153
HoruHck 2 500 1025 22/02/2008 21/08/2009 - #NIANA. | #NJANA. |-

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

MeHaeHckast 061, 800 945  13/01/2008 13/10/2009 - - - #NIANA. | #NJANA. |-

Camapckasi 061, 2 2,000 6.82  13/12/2007 09/09/2010 99.00 98.20 6.06 756 / - 2.46 137
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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 101.40 101.40 0.00 - 0.74 7.37 [ - 3.09 107
Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 103.14 102.20 0.07 812 / - 0.61 248
Caxa (Akytus) 6 2,000 10.00 15/11/2007 13/05/2010 104.50 104.50 0.46 6.15 8.29 / - 2.10 171
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 -0.75 853 / - 1.00

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

Tomckas 06n. 2 600 10.00 #N/AN Ap 13/10/2007 - - #NIANA. | #NIANA. |-

Tomckas 06n. 3 900 8.00 09/11/2007 09/11/2009 98.90 98.40 - - 741 | - 177 317
Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 99.15 98.65 0.40 -0.20 749 | - 3.37 243
Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 101.68 101.68 0.00 0.54 -0.67 7.65 /- 1.49 172
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.10 99.20 8.67 / - 1.06 285
Ya 4 500 10.03 04/12/2007 03/06/2008 101.75 100.70 0.78 - 8.14 | - 0.57 251
Ypa 5 500 8.40 21/12/2007 18/12/2009 100.50 99.05 6.32 8.69 / - 1.83 260
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 99.94 99.94 -0.16 7.46 | - 1.80 225
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 104.00 100.00 5.54 8.75 [ - 0.56

Yysaiuwms 4 750 12.33 27/03/2008 27/03/2009 105.95 105.95 0.00 8.05 / - 127 219
Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 100.70 100.70 -1.05 777 | - 2.93 147
fApocnasnb 400 9.00 18/12/2007 17/12/2009 99.50 99.50 0.00 933 /- 121 232
fApocnasckas 061, 4 1,000 10.50 24/11/2007 26/05/2009 104.00 104.00 - - 7.65 [ - 1.37 175
fApocnasckas 06r1. 5 500 7.75 30/12/2007 30/12/2008 99.47 99.47 0.02 7.24 8.16 / - 1.07 235
fApocnasckas 06r1. 6 2,000 7.75 23/10/2007 19/04/2011 98.90 98.90 0.30 -0.15 7.65 [ - 2.82 173
Apocnasckas 06r. 7 2,000 8.50 01/01/2008 30/03/2010 100.00 100.00 0.00 0.30 4.80 7.78 I - 2.09 176
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 98.65 98.65 0.00 -0.09 - 504 /9.94 1.64 387
ACMK 1,500 12.00  02/01/2008 01/10/2008 31/03/2010 98.50 95.00 -1.85 12.34 6.52 / 16.64 081 1046
BaLukupaHepro 3 1,500 830  25/12/2007 19/03/2009 09/03/2011 99.94 98.60 -0.67 14.16 3.90 /915 1.25 313
lasnpom A4 5,000 822 13/02/2008 10/02/2010 102.83 102.83 0.17 0.03 6.99 / - 2.00 94
la3npom A5 5,000 758 #NIANAp 09/10/2007 - - - #NJANA. | #NIANA. |-

la3npom A6 5,000 695  07/02/2008 06/08/2009 100.65 99.80 -0.15 0.04 6.92 /- 161 99
lasnpom A7 5,000 679 01/11/2007 29/10/2009 100.00 99.50 - - -0.25 7.04 /- 176 104
lasnpom A8 5,000 700 01/11/2007 27/10/2011 100.09 100.09 0.00 0.39 0.86 7.09 /- 3.25 78
lasnpom A9 5,000 723 20/02/2008 12/02/2014 100.94 100.94 0.00 0.67 0.14 747 /- 4.80 75
TuppoOrk 5,000 810  02/01/2008 29/06/2011 102.52 102.52 0.82 1.34 744 | - 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 97.99 97.15 -2.43 -1.90 -2.38 1255 / - 155 634
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 96.99 96.99 0.00 - -1.47 5.99 /10.40 2.06 419
Wrepa 2,000 9.75  07/12/2007 07/12/2007 99.95 99.95 0.06 0.25 10.17 / 10.17 0.13 458
Kyi6biluesasot 2 2,000 8.80  07/03/2008 04/03/2011 99.45 98.45 0.15 950 937 /- 2.72 305
TNewaHepro 2 3,000 854  01/02/2008 27/01/2012 99.50 98.50 - 1.00 376 9.01 /- 3.32 262
TNewarepro 3 3,000 8.02  24/10/2007 18/04/2012 98.20 97.00 -0.20 0.10 13.85 8.86 / - 343 246
nykoun 2 6,000 725 20/11/2007 17/11/2009 100.50 100.50 0.00 0.00 711 /741 1.80 109
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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 100.17 100.17 0.00 0.12 0.82 747 /- 3.34 85
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 101.50 101.50 0.00 0.70 1.35 722 /- 461 80
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 100.10 100.10 0.00 0.70 - 7.26 1 7.62 1.69 165
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 100.20 99.61 0.79 3.09 4.40 17.82 3.49 147
MO3CK 6,000 805  11/03/2008 - 06/09/2011 99.17 99.17 0.00 0.59 -0.26 847 /- 3.13 213
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 99.22 99.22 0.00 0.62 -0.16 4.13 / 8.09 172 208
orK 6 5,000 755 25/10/2007 22/04/2010 19/04/2012 97.55 97.55 0.00 0.55 -0.30 510 / 8.84 2.07 268
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 98.47 98.47 0.00 530 / 9.01 2.14 283
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 91.80 91.80 3.27 281 6.64 / 18.05 0.93 1171
CanasatHed)TeOprCuTHes 3,000 10.00  13/11/2007 - 10/11/2009 101.25 101.25 953 /953 1.69 344
CaxaTpanHedrel a3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 99.96 99.96 0.00 -0.09 - 371 /1227 0.54 646
Cubyp 1,500 770 08/11/2007 05/11/2009 01/11/2012 99.50 98.40 - -0.50 3.56 / 8.43 1.74 239
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.15 100.15 0.00 0.45 0.20 944 | - 0.38 386
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 98.46 98.46 0.00 342 /864 2.06 252
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 99.40 98.91 - 0.00 083 /10.12 0.33 451
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 99.23 99.23 0.00 0.82 13.20 3.10 / 8.70 1.35 279
K 10 3,000 760  20/12/2007 - 17/06/2010 98.90 98.23 0.00 0.54 8.37 / #N/AN Ap|2.23 219
TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 98.00 98.00 0.00 7.64 5.03 / 8.80 2.10 266
Yensibarepro 600 840  15/11/2007 15/05/2008 13/05/2010 98.00 98.00 - 2.78 1 12.38 0.50 659
OHeprocTpot 1,500 950  23/11/2007 21/11/2008 20/05/2011 99.10 98.00 -0.19 15.00 350 /1121 0.94 532
SlkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 98.80 97.62 0.07 -1.29 3.35 /1022 1.23 429
OCKE3C 1 5,000 8.80 18/12/2007 18/12/2007 100.40 100.40 7.25 6.48 / - 0.17 106
®CKEIC 2 7,000 8.25 25/12/2007 22/06/2010 102.54 102.54 0.22 0.89 732 [ - 2.25 118
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.35 100.35 - 0.75 6.88 / - 1.04 114
®CKE3C 4 6,000 7.30 10/04/2008 06/10/2011 100.00 100.00 0.00 0.33 743 | - 3.28 111
®CKE3CH 5,000 7.20 0471212007 01/12/2009 100.17 100.17 0.00 0.07 0.76 723 [ - 1.83 121
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 99.83 99.83 -0.37 1017 /- 118 423
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.40 98.20 -0.50 -0.80 -1.40 9.96 / - 1.97 378
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 - - - #N/ANA. [ #NJANA.| -

3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.99 97.00 -1.01 - 252 [15.01 0.60 904
3onoto Cenuraapa 2 300 1450 01/01/2008 01/01/2008 28/06/2011 100.00 100.00 - 0.00 0.85 / 15.27 0.19 942
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 99.85 99.85 0.17 5.45 9.23 / - 1.49 323
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 98.35 98.10 0.13 9.53 5.56 /9.76 2.03 359
MarneauT 1 1,500 8.25 20/12/2007 18/12/2008 99.55 98.00 -1.13 0.74 9.57 / 9.57 1.03 373
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 97.80 97.80 0.00 551 9.00 / - 3.48 257
MAWP Vuesct 2 1,000 10.80 2711172007 27/11/2007 99.90 99.50 -0.05 8.89 13.61 / 13.61 0.11 783
MAWP VHesct 3 2,000 1115 02/04/2008 - 01/04/2009 98.30 98.30 -0.70 12.84 | - 123 724
Makem 'pynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 99.90 99.70 0.19 -0.15 4.36 / 14.95 0.36 905
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Memannypeus

Mertaasog uM. Ceposa 2,000 875  29/02/2008 27/02/2009 100.01 100.01 0.00 0.01 9.05 892 /- 1.20 304
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 101.90 101.90 0.45 0.30 384 /774 2.22 159
HuxHe-Nerckoe 1 550 20/12/2007 18/06/2009 99.90 97.50 0.78 /0.78 1.68 -500
HuxHe-Tewckoe 2 400 12.00  08/01/2008 - 08/07/2008 98.90 98.00 -1.05 14.56 / 14.56 0.62 857
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 98.50 98.50 0.00 356 / 14.52 0.80 849
HCMM3 1,000 1.00  19/11/2007 19/05/2008 - - - #NIANA. | #NJANA. |-

OMK 3,000 920  06/12/2007 12/06/2008 100.56 100.56 0.29 8.45 | - 0.59 280
PycAn 3 6,000 720 21/03/2008 21/09/2008 99.53 99.53 0.95 787 /- 0.85 216
Cao6ogHbIit Cokon 2 600 1175 22/11/2007 - 22/11/2007 100.00 100.00 - 11.81 / 11.81 0.09 613
Cao6oaHbIit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 9951 99.51 0.00 -0.23 3.93 /12.38 0.92 643
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.20 100.20 0.20 0.32 0.78 / 7.45 0.32 194
TMK 3 3,000 760  25/03/2008 24/03/2009 100.15 100.15 0.00 0.19 762 17.62 1.29 178
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 0.04 -0.34 13.98 / 13.98 0.40 811
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 100.50 100.50 7.13 2.28 / 8.88 0.60 322
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 100.00 85.00 - 10.96 / 10.96 0.82 515
AsToBa33 5,000 770 25/12/2007 22/06/2010 99.10 98.50 -0.50 -0.20 8.37 18.37 2.24 219
AsTonpu6op 500 12.80  31/10/2007 29/04/2009 99.83 99.61 0.06 055 / 055 1.44 1364
Amren 1,200 800  15/11/2007 - 15/11/2007 99.10 98.00 2758 | 27.58 0.07 2056
ApHect 600 24/10/2007 23/04/2008 29/04/2009 99.60 99.00 046 /135 0.52 -410
BaronMaLy 1 300 1350  20/12/2007 19/06/2008 101.70 100.70 11.88 / 11.88 0.58 607
BarorMalu 2 1,000 11.00 19/12/2007 15/12/2010 99.40 98.10 - - 2.86 / - 281 -327
BKM 1,000 9.75 05/12/2007 - 04/06/2008 98.10 98.10 0.00 -0.17 13.31 / 13.31 0.54 743
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 99.80 99.80 0.00 0.20 1.08 / 12.22 0.17 654
BonrabypMai 600 09/04/2008 - 08/10/2008 100.00 100.00 0.00 / 0.00 0.98 -558
BocTokuemeHT 800 12.00 22/11/2007 22/11/2007 19/11/2009 100.11 100.11 - 0.55 /10.94 0.09 533
A3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 99.80 99.80 0.15 0.15 0.91 /9.26 0.30 369
T'mppoMaLCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 98.50 97.95 5.16 3.89 /13.36 0.53 750
I'C Cyxoro 5,000 7.85 27/03/2008 24/09/2009 26/03/2017 97.89 97.89 0.00 1.01 1.99 /9.26 1.68 321
[Tloporobyx 900 12/12/2007 11/06/2008 - #N/ANA. | #NIANA. |-

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

VxMatw 2 1,000 13.35 18/12/2007 17/06/2008 102.00 99.20 0.50 12.70 / 12.70 0.58 685
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 102.30 102.30 - -0.70 799 /- 244 178
VckuTumuemeHT 2 500 12.50 07/11/2007 - 05/11/2008 100.08 100.08 -0.03 0.08 0.67 1 0.67 1.02 588
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 99.45 99.45 -0.15 299 /9.27 0.83 352
Kuposckuit 3-4 1,500 9.20 26/03/2008 24/09/2008 24/03/2010 100.30 97.80 9.48 4.12 /10.53 0.85 472
KMMNo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 99.25 97.20 450 /11.68 0.82 582
KpworenMatu 1 500 9.75 08/01/2008 - 08/07/2008 - - #N/ANA. [ #NJANA. |-

KpworenMatu 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 98.59 98.59 0.00 0.20 -0.96 432 /1384 0.57 794
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MpombiwneHHocmsb

noMo 3 1,000 1250 14/03/2008 09/10/2008 05/09/2009 99.00 99.00 0.00 6.86 / 13.03 0.84 325
Mapuitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 99.79 98.20 - 12.37 [ 12.37 0.98 639
Mapuitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 99.85 99.25 -0.45 2.83 /13.05 0.58 719
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 99.80 97.20 -0.50 3.98 /1593 0.55 990
Mur 1 1,000 785  05/12/2007 - 03/06/2009 100.00 100.00 7.99 /7.99 141 208
Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 99.75 98.52 - 1.18 / 11.40 0.37 572
Mortosun. 3aogb 1,500 940  24/01/2008 22/01/2009 98.61 98.61 0.00 -0.87 -1.55 10.85 / 10.85 1.09 492
MotopoCTpouTens 800 10.00  20/03/2008 - 19/03/2009 99.00 99.00 0.00 11.05 / 11.05 1.22 507
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 99.30 99.30 0.65 5.89 /10.81 0.98 492
HukocXvm 2 1,500 1125 15/11/2007 - 20/08/2009 98.70 97.50 031 0.09 13.00 / 13.00 1.48 679
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 99.00 99.00 0.00 0.93 -0.93 1264 | - 1.69 637
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 - - - #NIANA. | #NJANA.| -

Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 98.30 98.30 0.00 8.96 4.14 | 13.26 0.58 739
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 99.69 99.69 0.00 0.94 /13.03 0.14 730
OM3 4 900 28/02/2008 - 26/02/2009 91.00 70.00 - 17.16 / 17.16 1.28 1080
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 102.20 102.20 0.00 -0.55 3.85 / 7.66 1.64 169
MexaTskMpomMApmaTypa 500 1060  14/11/2007 14/11/2007 11/11/2009 99.89 99.89 0.00 - 047 / 12.06 0.07 639
MeHonnake 1,500 1125 20/12/2007 19/06/2008 17/12/2009 98.74 98.74 0.00 - 161 4.28 | 13.62 0.57 773
nv3 1,200 960  23/10/2007 21/07/2009 99.60 99.20 0.20 -0.59 471 1 471 157 -114
MpomTpakTop 1 1,500 03/01/2008 - 03/07/2008 99.30 99.30 0.30 -0.05 0.98 /0.98 0.71 -452
MpomTpakTop 2 3,000 10.75  23/10/2007 20/10/2009 18/10/2011 99.95 99.95 0.00 -0.04 -0.55 580 / 11.07 1.60 492
PoctBepron 800 930  27/11/2007 27/11/2007 26/05/2009 100.10 99.80 0.71 /9.79 0.11 422
PbibuHckkabenb 1,000 10.75 0471212007 04/03/2008 28/02/2012 99.50 99.50 0.00 6.95 1.09 / 12.62 0.34 689
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 101.00 99.00 11.90 / 11.90 0.41 616
CanasarCrekno 2 1,200 9.28 31/10/2007 28/10/2009 99.75 99.75 6.73 0.32 /032 1.94 957
CantoT JHeprus 3,000 9.80 25/12/2007 25/12/2007 99.59 99.59 0.49 -0.31 1217 [ 12.17 0.17 647
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 101.05 98.06 10.18 / 10.18 0.41 453
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 100.24 100.24 - 5.90 0.97 /883 0.40 322
CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 99.00 98.02 0.19 5.75 1.83 /10.40 0.99 451
Cesepcranb AsTo 1,500 8.00 24/01/2008 21/01/2010 102.30 102.30 0.00 7.00 / 7.00 1.95 96
Ceskabenb 1 500 1250  #N/ANAp - 06/10/2007 - - HNIANA. | #NJANA. |-

CeBkabenb 2 1,000 10.50 - 04/12/2007 28/11/2008 99.99 99.40 -1-

CeBkabenb 3 1,500 11.25 01/01/2008 27/03/2012 100.00 100.00 -0.65 0.00 1173 / - 3.18 521
Cubupckmit LieMeRT 800 13/12/2007 - 12/06/2008 - - #N/ANA. [ #NIANA. |-

Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 99.50 98.40 - -0.50 356 /8.43 174 239
CHX3 1,000 12.00 01/04/2008 29/09/2009 98.15 98.15 0.00 1.00 1352 / 13.52 1.58 726
COK-AsToKOMN. 1,100 12.00 25/10/2007 - 24]04/2008 99.50 99.50 0.17 16.38 13.42 | 13.42 0.44 757
TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 97.34 97.05 3.80 /12.08 0.80 621
B3 1,000 9.25 2171212007 20/06/2008 18/06/2010 99.30 99.30 2.71 1 10.56 0.60 483
TeHsop 500 12.20 20/11/2007 20/05/2008 17/11/2009 99.80 99.80 3.71 /12.90 0.50 707
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MpombiwneHHocmsb

TepHa 1 500 100  18/12/2007 18/12/2007 16/12/2008 100.40 96.00 - 1.72 1 11.99 117 631
TepHa 2 1,500 1260  09/11/2007 - 04/11/2011 99.78 99.78 0.00 2.27 0.26 /0.26 3.81 988
TexHoHukomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 98.60 98.60 0.00 361 /1293 0.49 710
TexHoHuKomb 2 3,000 970  13/03/2008 10/09/2009 07/03/2012 96.65 95.20 -0.13 0.12 7.37 563 / 12.52 158 633
TpancMauw 1 1,500 1.00  01/12/2007 - 01/12/2007 98.00 98.00 - 18.08 / 18.08 0.11 1199
TpancMaw 2 4,000 8.60  14/02/2008 12/02/2009 10/02/2011 99.15 98.15 - 0.95 -1.85 4.05 /9.92 1.16 403
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 99.80 99.80 0.00 0.52 5.41 3.15 /10.01 0.60 430
YHUKYM 1,000 1250  18/12/2007 18/12/2007 15/12/2009 98.75 98.75 0.00 - 0.05 1.62 / 20.66 0.15 1439
Ypansarox3asog 1 2,000 940  01/04/2008 - 30/09/2008 99.27 99.27 055 -0.28 10.47 / 10.47 0.85 465
YpansaroH3asog 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.01 100.01 0.02 0.06 1.62 /1031 0.42 329
YpanXuMMnact 500 1050  26/10/2007 - 21/01/2011 - - - #NIANA. | #NJANA.

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 100.50 100.50 0.00 5.42 461 1817 2.03 207
OMATIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 97.60 97.60 - 3.05 11.08 / 11.08 2.81 465
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 99.30 99.30 0.00 0.30 3.35 1.97 / 13.06 0.52 723
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 101.00 97.00 -2.00 -1.00 1579 / - 2.25 990
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.79 99.35 057 5.20 153 / 1450 0.16 869
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 100.37 100.37 0.29 5.43 2.95 /7.99 1.00 223
BonraTenexom 3 2,300 850  04/12/2007 - 30/11/2010 101.60 101.60 4.68 8.06 / - 253 174
BonraTenexom 4 3,000 799 11/12/2007 08/09/2009 03/09/2013 99.75 99.75 0.05 2.80 / 8.38 1.63 238
Danscesiab 2 2,000 885  05/12/2007 02/06/2010 30/05/2012 102.50 102.50 7.20 4711793 217 177
Danscesiab 3 1,500 860  05/12/2007 03/06/2009 100.45 100.45 0.00 5.24 8.46 / - 1.40 244
MctnaitH 2 3,000 10.50 22/11/2007 - 22/05/2008 99.70 99.70 - -0.35 11.29 / 11.29 0.52 554
KO Asna ®uHaHC 1,000 13.00 24/10/2007 23/04/2008 21/04/2010 99.25 99.25 0.00 0.15 -0.05 8.69 / 15.05 0.43 911
Wtepa 2,000 9.75 07/12/2007 07/12/2007 99.95 99.95 0.06 0.25 10.17 / 10.17 0.13 458
MITC 4 1,500 7.10 24/10/2007 22/04/2009 100.00 99.67 7.34 1734 133 149
MITC5 1,500 7.10 27/11/2007 25/05/2010 99.66 99.66 7.37 17137 2.20 150
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 -1.01 13.36 / 13.36 0.64 745
PXA 2 4,000 7.75 05/12/2007 05/12/2007 100.25 100.10 - - 6.48 / - 0.13 106
PXA 3 4,000 8.33 05/12/2007 02/12/2009 102.55 102.55 0.38 0.07 714 | - 1.82 112
PXA 5 10,000 6.67 24/01/2008 22/01/2009 99.75 99.75 0.30 0.55 6.99 / - 1.15 121
PXA 6 10,000 7.35 14/11/2007 10/11/2010 100.67 100.67 0.32 0.69 7.23 | - 2.54 101
PXn 7 5,000 7.55 14/11/2007 07/11/2012 101.67 101.67 0.27 2.46 7.28 | - 3.90 90
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 100.16 100.16 -0.14 437 0.99 /9.09 0.34 351
Cesepo-3anagaHblit Tenekom 4 2,000 8.10 13/12/2007 08/12/2011 - - - #NJANA. [ #NJANA. |-

CubvpbTenekom 5 3,000 9.20 26/10/2007 - 25/04/2008 101.00 100.78 0.39 3.48 7.58 [ - 0.47 200
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 100.48 99.77 253 /785 0.85 215
CubupbTenekom 7 2,000 8.65 21/11/2007 20/05/2009 102.00 100.60 4.87 791 /- 1.38 201
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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 99.64 99.64 054 151 7.50 / 15.02 0.81 895
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.00 96.25 1351 / 1351 1.10 742
YPCW 4 3,000 999  01/11/2007 01/11/2007 100.18 100.11 -0.05 -0.20 6.77 | - 0.04 134
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 100.75 100.25 7.32 2.16 / 7.86 0.97 211
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 101.00 100.50 0.50 2.65 /798 1.27 213
Yetb-Tlyra 600 990  15/11/2007 11/02/2010 98.77 98.77 0.00 1092 / - 1.87 470
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 109.68 109.68 0.18 0.45 8.21 /821 155 225
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 99.80 99.80 0.00 -0.20 -0.10 1.96 / 8.49 0.80 278
JifproHuoH 1,500 1350  13/11/2007 10/11/2009 99.69 99.69 -0.10 0.34 12.18 / 12.18 1.63 619
IOxTerekom 3 3,500 10.90  09/04/2008 10/10/2009 99.97 99.97 - -0.16 871 /871 172 268
IOxTerekom 4 5,000 10.00  12/12/2007 09/12/2009 101.90 101.90 - 1.95 -0.10 933 /- 178 284
10T3iip 2 1,000 995  11/12/2007 - 10/03/2009 98.05 98.05 0.00 0.19 -0.95 11.97 / 11.97 117 595
10T3iip 3 2,000 1040  18/12/2007 16/12/2008 14/12/2010 96.99 96.99 0.00 073 5.15 / 13.66 0.97 762
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/12/2007 30/06/2008 100.00 100.00 8.24 /8.24 0.64 259
AsrobaH WHescT 250 13.00  25/12/2007 23/09/2008 100.00 99.04 -0.48 14.24 | 14.24 0.79 822
AVXK KO 1,000 900  26/02/2008 23/08/2011 99.90 99.90 0.00 0.04 6.95 923 /- 3.03 294
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 107.45 106.50 4.67 777 1 - 1.92 170
AVXKK 3 2,250 940  15/01/2008 15/10/2010 - - - #NIANA. | #NJANA. |-

AVXKK 4 900 870  01/11/2007 01/02/2012 104.50 104.10 1.29 773 /- 3.33 139
AVXKK 5 2,200 735  15/01/2008 15/10/2012 - #NIANA. | #NJANA. |-

AVXK 6 2,500 7.40 15/01/2008 15/07/2014 - #NJANA. [ #NJANA. |-

AVXKK 7 4,000 7.68 15/01/2008 15/07/2016 - - - - #NJANA. [ #NJANA. |-

AVXK 8 5,000 7.63 15/12/2007 15/06/2018 100.60 100.60 0.00 0.70 7.76 [ - 474 120
AVXK 9 5,000 7.49 15/11/2007 15/02/2017 99.65 99.65 0.00 0.63 0.55 7.76 | - 6.23 127
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 98.72 98.72 0.00 0.92 7.19 9.27 19.27 111 342
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 99.05 98.05 0.50 -0.30 -0.41 5.17 1 15.07 0.44 913
Anbha baHk 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 - - #NJANA. [ #NJANA.| -

Bank CankT-TMeTepbypr 1,000 9.00 18/12/2007 19/06/2008 22/06/2009 100.00 100.00 3.74 19.30 0.61 367
Bre 500 15/11/2007 12/02/2009 90.03 90.03 8.21 /821 1.23 237
BEPP 575 10.00 06/01/2008 11/10/2009 112.40 112.20 3.62 / 3.62 177

Boapoxaenue 3,000 8.95 05/03/2008 - 03/03/2010 100.70 100.70 0.00 8.80 / - 2.00 267
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 100.00 99.45 6.09 / 6.59 475 105
BTE 6 15,000 5.75 17/10/2007 16/07/2008 06/07/2016 - - - #NJANA. [ #NIANA.| -

a3baHk 750 10.50 20/11/2007 27/11/2007 25/11/2008 99.40 99.40 0.00 1.48 /16.09 0.08 853
l"asnpombaHk 1 5,000 7.10 31/01/2008 - 27/01/2011 98.25 98.25 -2.40 7.86 /- 2.73 160
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 99.00 99.00 0.00 0.80 1.20 10.53 / 13.97 0.36 809
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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 99.58 99.58 0.00 1.18 / 14.11 0.16 832
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 0.39 0.50 0.21 /021 191 956
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 98.70 98.69 0.70 3.97 9.65 / - 117 375
3enuT 3 3,000 845  14/11/2007 14/11/2007 09/11/2011 100.00 99.86 -0.02 0.18 0.19 /9.37 0.08 382
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 99.45 99.20 0.08 1.86 / 9.85 043 421
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 99.15 99.15 0.00 0.10 3.01 /13.89 0.37 806
Kut ®uHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 99.70 99.70 0.00 4.08 /1059 0.82 481
KMB 2 3,400 775  05/12/2007 03/12/2008 30/11/2011 99.00 99.00 0.00 2.48 / 8.86 0.99 307
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 - - - #NIANA. | #NJANA. |-

Macrep6atk 2 1,000 1150  23/11/2007 - 23/05/2008 99.42 99.42 0.00 1.33 12.86 / 12.86 051 702
Macrep6ark 3 1,200 1175 05/12/2007 05/12/2007 30/11/2011 99.90 99.90 0.00 0.25 11.86 / 12.61 0.12 691
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 99.50 98.50 0.80 4.88 1983 0.87 404
Megsenb 750 12.80  05/12/2007 03/09/2008 01/09/2010 100.00 98.90 4.38 | 14.15 0.74 816
MVA 1 2,200 10.00 - 27/11/2007 20/09/2012 - - #NIANA. | #NJANA. |-

MVIA 2 1,000 860  07/11/2007 - 09/08/2008 100.15 99.01 -0.67 9.45 / 9.45 073

MWA 3 1,500 9.40 29/11/2007 26/02/2009 23/02/2012 99.50 97.00 9.26 /11.23 117 527
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 100.00 99.70 -0.15 0.45 1.00 / 11.60 0.13 595
MJIK ®unanc 550 12.90 25/10/2007 - 23/07/2009 99.96 95.00 15.35 / 15.35 1.38 901
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 - 10.17 /10.17 1.99 386
MOWA 2 3,000 7.99 07/03/2008 19/12/2007 07/09/2011 99.99 89.50 - 1.09 10.21 / 48.22 2.63 394
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 96.90 96.90 0.00 -0.05 -0.50 12.03 / - 1.08 554
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 96.00 96.00 0.00 4.27 5.32 [ 12.44 123 638
Moc. 3anor. Bank 800 11.65 16/11/2007 16/11/2007 17/11/2009 100.00 100.00 11.97 / 11.70 1.64 622
MocKommepubatk 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 99.45 99.45 1.62 /13.61 0.12 784
MocKommepubark 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 93.90 93.90 0.00 5.18 4.03 / 13.26 137 710
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 99.85 99.85 0.00 0.08 0.25 0.96 /9.22 0.16 367
HOK 1,000 9.80 07/11/2007 09/05/2008 12/05/2009 - #N/ANA. [ #NJANA.| -

OMXK 1,000 9.24 26/02/2008 21/02/2012 - #N/ANA. [ #NJANA. |-

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

MeTpokommeply 2 3,000 8.50 27102/2008 31/08/2009 98.94 98.10 313 9.58 / - 161 353
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Mpobuatec 5 1,000 969  31/10/2007 01/08/2008 29/04/2009 100.05 100.05 8.87 / 8.89 0.69 322
Mpocesiabbank 4 600 820  01/11/2007 - 01/11/2007 - - #NIANA. | #NJANA. |-

Mpocasiabbank 5 4,500 799 22/11/2007 21/05/2009 17/05/2012 97.00 97.00 0.00 3.68 /1031 1.35 432
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 2.69 /11.63 0.40 591
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 98.75 98.10 043 4.78 112.73 0.77 683
PeHHIC 750 1040 01/04/2008 01/04/2008 30/03/2010 100.00 98.00 0.25 244 [ 13.07 0.42 728
Poc6ak 3,000 789 15/02/2008 15/02/2009 101.00 99.30 - - 7.76 1 7.76 1.20 195
PCXB 1 3,000 720 05/12/2007 04/06/2008 99.75 99.75 0.00 0.05 0.28 782 /782 0.58 220
PCXEB 2 7,000 785  21/11/2007 - 16/02/2011 99.90 99.90 0.60 -0.10 8.12 /- 2.72 185
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 99.10 98.11 045 0.30 2.16 / 8.16 2.02 206
PTK-Nuaukr 4 2,250 880  08/04/2008 08/04/2008 100.69 100.69 7.73 7.45 /745 0.45 189
PTK-NuauHr 5 2,250 835  14/02/2008 12/08/2010 97.51 97.51 9.58 /958 2.32 394
Pycckuit Ctangapt 3 2,000 8.40 #N/AN Ap - 22/08/2007 - #N/ANA. [ #NJANA. |-

Pyccxuii Ctanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 98.99 96.10 - 3.69 /11.72 0.81 587
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 95.65 94.29 0.97 515 / 12.73 113 670
Pycckuit Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 98.40 98.40 0.00 047 1.41 / 12.66 0.39 690
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 - - - #NIANA. | #NJANA. |-

PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 97.04 97.04 0.00 - -1.86 12.69 / 12.69 1.20 662
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 97.24 97.24 0.00 -3.26 -1.46 11.14 / 13.40 0.73 751
CBs3bbaHk 2,000 8.90 25/10/2007 23/04/2009 21/04/2011 97.90 97.90 0.00 1.40 477 110.82 1.27 483
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 100.15 99.80 -0.01 -0.03 0.64 /12.38 0.08 669
ConupapHocTb 1 1,000 10.75 04/12/2007 04/12/2007 01/12/2009 99.00 99.00 0.00 -0.50 1.18 /1947 0.12 1330
ConupapHocTb 2 950 10.70 21/10/2007 22/04/2008 20/04/2010 99.00 99.00 - 3.83 /1333 0.44 751
Coto3 1 1,000 9.25 25/10/2007 27/11/2007 24/04/2008 100.00 100.00 -0.46 9.57 1 9.60 0.11 413
Coto3 2 2,000 8.37 04/04/2008 05/10/2009 100.10 99.85 -0.03 0.13 8.56 / - 171 252
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 97.70 97.70 0.00 0.20 -0.22 2.09 /15.36 0.54 938
CTUH 300 15.50 01/04/2008 01/04/2008 100.94 100.01 -0.47 0.46 14.88 | 14.88 0.41 895
CypoctpouTenbHblit bank 1 1,500 03/01/2008 - 02/07/2009 99.70 99.40 0.45 7.66 0.26 / 0.26 171 -553
CypocTpouTenbHblit bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 99.15 99.15 0.00 215 7.24 279 /1111 0.58 536
TathHK 500 11.00 06/02/2008 - 06/02/2008 100.00 100.00 11.18 / 11.18 0.28 552
Tat®oHp 3 1,500 10.00 20/11/2007 20/11/2007 19/05/2009 100.02 100.02 0.03 0.27 0.61 /10.17 0.09 449
TK ®uHanc 1,000 10.50 20/03/2008 - 18/09/2008 100.49 100.49 10.17 /10.17 0.82 437
TpawxcKanutan 800 9.20 27/11/2007 29/05/2008 01/06/2009 - - - #NJANA. [ #NIANA.| -

TpaHcPuHaHC 3,000 10.50 25/12/2007 25/09/2009 100.40 98.00 11.42 | - 161 549
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TypaHanem 3,000 7.75  08/04/2008 06/10/2009 - - - #NIANA. | #NJANA. |-
YBPP 2 1,000 1025 03/01/2008 02/07/2009 98.19 98.00 - -0.27 11.99 / 11.99 1.42
YpanfluaunrLiexp 1,000 1150 24/10/2007 28/10/2009 100.00 99.65 0.02 033 10.37 / 10.37 1.63
YPCA1 1,500 765  25/10/2007 24/04/2008 98.60 98.60 0.00 0.33 10.83 / 10.83 0.46
YPCA 2 1,500 760 14/12/2007 12/12/2008 - - - #NIANA. | #NJANA. |-
YPCA 3 3,000 960  06/12/2007 04/06/2009 98.80 98.80 0.00 -0.62 2.03 10.67 / - 1.36
YPCA5 3,000 10.05  23/10/2007 18/10/2011 99.20 99.20 0.00 -0.50 1.48 10.56 / - 2.93
XKo 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 96.17 96.17 -1.81 7.67 1 12.34 1.29
XKo 3 3,000 945  20/12/2007 18/09/2008 16/09/2010 97.76 97.76 1.16 3.99 / 12.58 0.79
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 99.05 12.24 | - 0.90
LlenpWHsectBank 2 1,500 10.00  10/11/2007 10/11/2008 11/11/2009 101.00 99.96 5.66 0.11 /022 1.98
JKenoBaHk 1,000 10.75  25/12/2007 25/12/2007 29/12/2009 99.80 99.21 0.31 1.19 / 14.01 0.17
Onemre 200 20/11/2007 08/02/2008 - - - #NIANA. | #NJANA. |-
IOHacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 99.80 99.10 -0.35 -0.53 3.33 /333 1.25
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 9351 9351 184 / 1.84 3.62
ArpoxonauHr 1,000 1275 19/10/2007 - 24/07/2009 98.94 98.94 0.44 -0.51 14.12 / 14.12 1.37
AnapywkuH 2 1,000 1230 28/11/2007 25/11/2009 23/11/2011 99.18 99.18 0.00 -2.03 7.11 /1314 163
Antan 150 01/01/2008 30/06/2009 98.99 98.99 0.60 / 0.60 1.70
BanTuka 1,000 875  20/11/2007 20/11/2007 - - - #NIANA. | #NJANA. |-
BanTumop 3 800 1125 15/11/2007 - 15/05/2008 99.75 99.75 0.00 -0.05 10.52 12.01 / 12,01 0.50
BopoauHo 2,500 1050 19/12/2007 18/06/2008 16/12/2009 100.00 100.00 0.29 0.50 15.71 3.38 /1073 059
BB[ 2 3,000 9.00 19/12/2007 - 15/12/2010 102.65 102.20 1.09 3.30 8.28 / - 2.55
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 99.90 99.00 0.20 -0.05 1.33 /1 15.94 0.16
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 99.90 98.50 -0.79 2.87 11341 0.37
[biMoB 800 10.99 02/11/2007 02/05/2008 30/10/2009 99.55 99.55 0.00 0.35 10.10 327 /1219 0.47
3epHoBas koM. Hactiowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 102.00 102.00 3.07 /957 0.60
WHTypuct 1,000 9.00 24/10/2007 - 21/04/2010 97.00 97.00 10.65 / - 2.00
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 99.40 98.60 -0.40 155 / 17.86 0.17
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 99.80 95.00 5.25 / 5.25 1.28
KpacHbiin boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 100.00 99.00 -0.52 1.83 /12.85 0.30
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 97.80 97.25 -0.48 413 1 17.16 0.52
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 15.10 1.92 / 13.16 0.30
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 99.95 99.95 0.05 14.17 | 1417 0.15
Hosble YepemyLukm 2 300 11.30 23/10/2007 22/04/2008 98.30 98.30 0.00 0.10 0.30 15.58 / 15.58 0.43
HyTpulHBecTXonanHr 1,200 9.50 11/12/2007 09/06/2009 100.00 98.50 4.39 /439 151
Owmena 50 1800  #N/ANAp 03/10/2007 - HNIANA. | #NJANA. |-
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OCT 2 1,000 08/11/2007 08/05/2008 100.00 9755 2211221 0.56

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 100.00 100.00 0.00 0.00 /0.00 2.10 -544
0OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 97.70 97.20 11.78 / - 0.82 429
MapHac 2 1,000 10.80  22/11/2007 19/11/2009 17/11/2011 96.00 96.00 0.00 -2.00 7.24 | 13.65 1.65 735
PyceKkuii TexcTurb 2 1,000 1275 06/03/2008 05/03/2009 98.50 98.50 14.43 | 14.43 1.14 872
Pyccxkuit TexkcTunb 3 1,200 1200 23/10/2007 - 20/10/2009 99.99 99.99 -0.01 -0.01 0.14 /0.14 1.90 679
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 98.90 98.90 0.00 15.41 3.15 /1421 0.82 821
CaH WTep6pio 2 4,000 800  14/02/2008 13/08/2009 99.50 99.00 6.67 862 /- 158 262
Cureprus 1,000 1070 24/10/2007 22/04/2009 100.05 99.75 0.18 0.24 /024 1.44 917
Cnaprak T[L 500 13.00  23/01/2008 23/01/2008 100.00 98.52 16.24 | 16.24 0.24 1028
Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 100.00 99.40 -0.27 10.48 / 10.48 1.20 454
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 99.62 99.62 0.00 -0.33 - 4311930 1.38 334
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 98.95 98.95 0.00 -0.05 3.10 / 1454 0.36 867
J0KO 2 1,500 1050  25/01/2008 25/01/2008 22/01/2010 99.20 99.20 0.05 -0.65 1.68 / 13.80 0.25 802
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 100.00 96.00 4.92 567 /11.23 161 511
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 98.00 98.00 0.00 -0.99 5.87 / 12.96 0.99 696
ANnn 1,500 1099 22/02/2008 - 21/08/2009 99.50 99.50 0.99 11.60 / 11.60 153 547
Anbkop 1,500 1075 11/12/2007 11/12/2007 08/12/2009 98.80 98.80 0.00 0.05 14.73 1.36 / 19.41 0.13 1324
Anexa 36.6 3,000 989  01/01/2008 01/07/2008 30/06/2009 100.10 96.00 -1.85 6.19 11.46 / 15.44 0.62 941
ApbGar Mpectink 1,500 10.50 21/12/2007 - 20/06/2008 99.75 96.00 -0.13 14.28 | 14.28 0.59 833
Atnant M 1,000 12.25 15/11/2007 15/11/2007 13/11/2008 100.48 99.00 -0.86 11.91 / 15.62 0.90 972
baHaHa-Mama 1,000 11.25 26/10/2007 - 23/10/2009 99.90 99.90 0.00 0.22 1 0.22 191 899
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 99.40 98.40 - 9.70 3.15 / 13.60 0.51 774
BenasKomnnekt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 98.39 94.60 0.98 5.32 /1 20.91 0.43 1452
Benbiit Pperat 1,000 14.50 13/12/2007 - 17/12/2009 98.99 98.80 -0.26 -0.91 15.97 / - 1.62 949
Bpasepc 500 12.50 20/12/2007 21/12/2007 25/12/2009 100.00 99.00 - - - 2.77 1 16.14 0.16 1022
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 99.71 99.71 0.00 0.71 -0.02 10.90 / 10.90 1.10 497
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 99.15 99.15 0.00 2.30 0.01 11.62 / - 1.88 537
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 98.50 98.50 0.00 -0.04 2.84 11323 0.58 736
[hxeir-Ocp-Cun 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 96.75 96.75 0.00 0.50 6.47 3.38 /13.13 0.85 717
[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 100.00 100.00 0.11 6.77 1 13.64 0.63 773
Iuken 3,000 9.25 20/03/2008 - 17/03/2011 95.50 95.50 0.60 1115 / - 2.68 474
Dukene TperauHr 1,800 11.00 20/01/2008 20/01/2008 20/07/2009 100.00 99.00 1.98 /1321 0.24 753
[omodpnHaHe 1,000 12.50 14/02/2008 - 14/02/2008 99.90 99.00 0.45 14.59 | 14.59 0.30 872
Espocetb 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 99.50 99.50 0.63 131 1.18 / 14.28 0.12

EpuHas Espona 1,200 10.75 18/10/2007 16/10/2008 14/10/2010 100.00 100.00 15.76 3.77 111.04 0.84 519
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Wmnnoaust 300 1125 30/01/2008 30/07/2008 97.00 97.00 0.00 - -2.99 15.94 | 15.94 0.66 984
Whkom-Napa 1 700 1200 22/11/2007 22/11/2007 99.95 99.86 -0.10 -0.03 1345 | 13.45 0.09 769
Wrkom-Napa 2 1,400 1200  16/11/2007 - 12/02/2010 99.90 99.90 0.10 7.32 12.60 / 12.60 1.80 631
Wrkom-Napa 3 2,000 11.00  14/12/2007 12/06/2009 10/06/2011 98.00 98.00 0.00 3.00 8.91 6.03 /12.93 1.35 679
WHmapko 1,000 1050 21/12/2007 - 19/12/2008 100.03 99.35 0.26 - 192 /192 111 -372
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 99.43 99.43 0.23 -0.40 4.41 1949 1.09 363
WHnpom 3 1,300 895  21/11/2007 18/05/2011 99.55 99.55 0.01 9.30 / 9.30 2.78 296
WUckpacodt 2 300 1330 04/03/2008 - 02/03/2010 102.07 102.07 0.00 -1.33 -0.15 1263 / - 1.86 632
Kapo 700 1250 25/12/2007 24/06/2008 2211212009 99.80 99.80 - 171 4.21 11315 0.59 728
Kapycenb GuHanc 3,000 975  20/03/2008 18/09/2008 12/09/2013 99.80 99.80 0.00 0.81 0.50 1.64 /10.21 0.82 443
Koneika 1 1,200 940  18/12/2007 - 17/06/2008 96.05 96.05 0.00 - 16.62 / 16.62 0.56 1051
Koneiika 2 4,000 870  21/11/2007 18/02/2009 15/02/2012 91.00 91.00 -5.49 -5.80 5.35 / 17.28 1.08 1095
Koneika 3 4,000 980  21/11/2007 20/08/2008 15/02/2012 91.73 91.73 0.00 -0.49 12.86 / 20.94 0.67 1446
NasepHa 1,000 11.00  10/04/2008 - 08/04/2010 100.00 97.80 11.85 / 11.85 2,01 557
TBP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 100.25 100.25 0.00 -0.05 0.95 4.43 1 14.90 051 895
M. Bugeo 2,000 10.00  21/11/2007 21/11/2007 18/11/2009 100.30 99.50 - 053 / 11.09 0.10 546
Markur 1 2,000 934 21/11/2007 19/11/2008 100.10 100.10 456 9.44 | - 0.94 362
Markut 2 5,000 820  28/03/2008 23/03/2012 97.80 97.80 0.00 - 551 9.00 /- 3.48 257
Mapra 1 700 14.84  22/11/2007 22/05/2008 98.57 98.57 0.82 152 18.10 / 18.10 048 1190
Mapra 2 1,000 1200 05/12/2007 - 06/12/2009 99.00 98.60 0.06 - 13.04 / 13.04 1.66 675
Mapra 3 2,000 13.00  01/02/2008 01/02/2008 02/08/2011 97.90 97.90 0.00 0.76 0.31 1.63 / 21.36 0.25 1459
Matpuya 1,200 12/12/2007 10/12/2008 96.88 96.88 0.38 -0.12 278 1278 1.13 -287
MuHHecko 500 1375 13/12/2007 10/12/2009 100.20 100.20 0.00 0.20 14.08 / - 1.63 772
Mup 1,000 10.50 27/12/2007 - 27/12/2007 100.10 99.80 10.87 /10.87 0.18 524
MoHeTka 1,000 10.70 15/11/2007 15/11/2007 14/05/2009 - - - #N/ANA. [ #NJANA.| -

MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 100.25 99.80 - 10.98 / - 1.00 507
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 99.32 99.32 - - 9.64 1.56 / 15.09 0.15 923
MapkeTXonn 300 13.10 03/01/2008 02/10/2008 01/04/2010 100.20 100.20 0.00 0.15 0.00 13.65 / 13.51 1.88 762
[MatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 98.01 98.01 0.00 0.21 4.25 [ 13.75 0.58 785
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 98.00 98.00 10.01 5.38 /10.24 1.68 413
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 - - - #NJANA. [ #NIANA.| -

PocuHTep 2 400 10.00 02/01/2008 - 02/07/2008 100.00 98.00 11.97 / 11.97 0.63 615
PocuHTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 101.98 98.40 - 2.16 / 10.65 0.56 494
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 100.00 99.52 15.38 317 112.22 0.44 645
CanBent 1,000 10.00 05/12/2007 03/12/2008 99.70 99.70 -0.05 7.24 10.53 / 10.53 0.97 465
COPYC 1,200 10.20 08/11/2007 - 05/11/2009 99.85 99.50 0.18 0.49 /0.49 2.00 1009
CronunyHble FacTpoHOMbI 1,500 8.60 21/02/2008 21/08/2008 20/08/2009 - - - #NJANA. [ #NIANA.| -

TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 97.97 97.97 0.97 2.38 /13.91 0.53 803
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:ei d
Topeoens

TOAMN 2,000 1200  13/12/2007 12/06/2008 10/12/2009 93.50 93.50 0.00 -0.50 -5.00 7.29 | 24.38 0.51 1762
Ton-Knura 1 700 500  07/02/2008 - 05/02/2009 76.33 76.33 0.00 - 24.61 | 24.61 1.03 1760
Ton-Knura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 98.70 98.70 0.00 0.70 -1.30 453 | 12.06 0.97 611
YamypTHedTs 1,500 950  01/12/2007 - 01/09/2008 98.90 98.90 0.00 0.15 -1.10 11.26 / 11.26 0.76 545
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 97.65 97.65 0.00 9.80 315 / 19.72 0.25 1350
IO TpanautCepauc 2 1,200 1150  27/11/2007 25/11/2008 99.04 94.00 1553 / 15.53 0.92 937
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  01/04/2008 01/04/2008 29/09/2009 99.00 98.50 -0.25 3.56 / 15.20 0.40 927
Arpo-Cotos 1,500 25/12/2007 21/06/2011 93,51 93,51 1.84 1 1.84 3.62 -435
ArpoxonanHr 1,000 1275 19/10/2007 24/07/2009 98.94 98.94 0.44 -0.51 14.12 1412 1.37 787
Apkapa 1 600 1320 28/12/2007 28/06/2008 99.96 98.01 - 1559 / 15.59 0.48 940
Apkana 2 700 1331 21/02/2008 - 20/02/2009 99.59 98.00 -1.19 15.08 / - 0.86 887
Apkana 3 1,200 1365  03/04/2008 02/10/2008 31/03/2011 98.54 98.54 0.00 0.04 -0.96 454 | 15.90 0.81 978
BenlpaHKopm 700 1090  04/12/2007 04/12/2007 02/12/2008 100.00 100.00 1.33 /11.29 0.12 565
roToK 2 1,500 20/12/2007 18/06/2009 98.40 96.20 -2.15 1.65 / 1.65 1.66 -415
3 OuHaHe 400 11.00  23/11/2007 23/05/2008 100.00 100.00 11.26 /11.26 0.52 550
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 98.25 98.25 0.00 -0.90 -0.75 14.64 | 14.64 0.94 853
HIK 500 1245  31/01/2008 31/01/2008 99.20 98.05 17.93 / 17.93 0.26 1184
oro?2 1,200 1295  26/02/2008 25/02/2009 99.00 98.50 0.25 -0.25 14.65 | 14.65 0.93 846
Masa 1 350 100  15/12/2007 - 15/06/2008 100.00 82.00 16.34 / 16.34 0.66 1025
Masa 2 1,000 1250  11/11/2007 09/05/2008 21/10/2011 102.00 100.80 -0.60 9.53 1.46 /10.29 0.50 448
3% Cotos 300 1000  #N/ANAp 09/10/2007 - - #NIANA. [ #NIANA. |- -
Paarynsi 1 2,000 1.00 03/04/2008 - 02/10/2008 90.00 84.00 - 16.69 / 16.69 0.86 1048
Paarynsi 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 98.70 98.70 0.00 1.58 / 13.65 041 783
Paarynsit 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 98.03 98.03 0.00 0.46 0.20 432 [12.92 1.20 685
Pycarpo 1,000 8.50 18/01/2008 - 19/07/2008 98.29 98.29 11.16 / 11.16 0.67 534
Cu6 Arp Mpynna 400 11.50 21/11/2007 21/11/2007 20/05/2009 99.30 99.30 1.18 /19.79 0.09 1358
CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 96.50 96.50 0.00 -2.89 12.85 / - 1.58 659
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 98.01 98.01 0.00 -1.74 -1.79 15.99 / 15.99 0.53 994
ApnamaHT 2 2,000 11.25 22/11/2007 - 20/05/2010 97.01 97.01 -2.69 13.22 [ 13.22 1.98 684
ATOMCTPOII3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 - - - #NJANA. [ #NIANA.| -

'nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.00 100.00 2.83 110.23 0.82 444
[IKC ®XC Pb 500 12.00 27/11/2007 27/11/2007 24/11/2009 99.95 99.95 - 0.14 0.70 /12,53 0.11 683
XK cbuHaHC 1,000 14.00 20/12/2007 20/12/2007 24/12/2009 99.10 99.10 0.00 1.10 1.60 / 20.50 0.15 1424
V/IHKoM 1,250 13.10 - 28/03/2008 28/03/2009 99.97 96.60 0.29 14.37 - /-

WuTerpa 1 2,000 10.50 21/03/2008 - 20/03/2009 99.30 99.30 -0.20 11.34 / - 1.22 533
WHTerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 100.25 100.25 0.00 3.90 5.85 /10.83 171 467
Kamckas fonunHa 2 200 13.50 17/10/2007 - 17/10/2007 - - #NJANA. [ #NIANA. |-

Kamckas nonmHa 3 500 12.80 12/12/2007 09/06/2008 04/06/2009 99.95 99.95 0.01 -0.50 13.50 / 13.50 0.56 744
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Cmpoumenbcmeo

nece 1,000 10.00  20/03/2008 - 20/03/2008 100.50 100.00 958 / 9.58 0.40 396
TNCP Wkesct 2,000 1070 04/12/2007 03/06/2008 08/12/2009 100.70 100.00 -0.55 3.09 /1033 0.56 462
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 103.80 103.25 0.43 -1.92 11.39 / - 2.82 494
MVAH 2,000 1237 04/03/2008 02/09/2008 02/03/2010 90.39 90.39 0.00 -1.96 9.74 | 26.63 0.68 1957
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 99.50 99.50 -0.58 1141 / 11.41 0.74 557
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 99.50 99.50 0.00 -2.00 1159 / - 159 543
Mepecset 200 1750  #N/ANAp 02/10/2007 - #NIANA. | #NJANA. |-

MK 5 1,120 920  20/11/2007 - 20/05/2008 99.80 99.80 -0.19 6.81 9.89 /9.89 0.53 507
PWpynn 1,200 11.85  27/12/2007 26/06/2008 26/12/2009 98.00 98.00 0.00 -2.04 4.92 | 15.44 0.58 936
CrpoiiTpaHcras 3,000 960  26/12/2007 - 25/06/2008 100.30 100.30 - 0.58 932 /- 0.62 362
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 99.20 98.50 -0.35 -0.15 4.94 | 1570 0.40 974
LyH1 1,000 1125  25/10/2007 24/04/2008 22/04/2010 99.80 99.25 0.29 257 /-7.01 2.23 -246
LYH2 1,500 11.19 23/01/2008 23/07/2008 20/01/2010 99.90 99.90 111 -0.10 5.86 3.94 /1143 0.67 563
FOCKK 600 13.00 01/01/2008 01/07/2008 100.94 100.94 11.85 / 11.85 0.61 604
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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 100.484375 100.55 0.03 0.03 4.30 7.98 1.147 1.169
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 100.71875 100.78 0.02 0.02 4.24 1.507 1.931 1.983
T45/812/31/11 4.625 31/12/2011 16.131MMM 100.953125 101.02 0.00 0.00 437 0.822 3.741 3.835
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 99.640625 99.70 -0.05 -0.05 4.67 2.004 7.204 7371
T41/2 02/15/36 45 15/02/2036 26.397MMM 93.5625 93.63 -0.09 -0.09 4.92 1.887 15.36 14.663
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 140.7527 141.25 0.11 -3.58 5.82 115.4 6.9 10.001
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 178.28 178.78 -0.19 -2.74 6.05 127.76 9.98 18.32
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.1500 112.35 0.00 -1.00 5.76 110.5 6.8 7.678
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.1500 112.35 0.00 -1.00 5.7560 110.5 6.8 7.678
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.40 98.60 0.02 1.84 5.63 139.93 0.55 0.56
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 91.57 91.82 0.01 1.35 5.62 124.35 321 3.07
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.15 112.35 0.00 -1.00 5.76 110.48 6.81 7.68
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.74 105.99 -0.05 -0.14 4.64 40.45 1.86 212
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 125.53 125.73 0.04 -0.60 5.20 67.99 5.35 6.99
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.4230 35.83 0.07 0.23 97.66 #N/AN Ap 1.0 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.6750 36.07 -0.04 0.41 63.81 #N/AN Ap 16 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 36.3580 36.77 0.04 0.04 44.81 #N/AN Ap 26 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 36.2130 36.70 -0.18 0.14 32.24 #N/AN Ap 37 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 35.6580 36.21 -0.16 041 24.97 #N/AN Ap 45 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 410.96 #N/AN Ap 03 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 118.36 118.61 -0.11 -0.25 4.67 44.66 177 2.10
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 121.28 121.53 -0.07 -0.24 5.28 93.39 3.40 423
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 127.16 127.41 -0.20 -0.35 5.58 108.38 497 6.48
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 140.39 140.64 0.07 0.12 5.49 103.05 6.44 9.34
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 159.41 159.66 0.11 0.42 5.86 118.70 7.32 11.98
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 146.39 146.64 0.17 0.24 6.04 127.58 10.00 15.16
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.00 113.00 0.00 0.00 6.16 129.15 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 102.97 103.04 -0.01 -0.01 4.60 37.96 1.08 114
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 105.83 105.96 0.00 0.00 4.96 59.59 3.09 344
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 96.85 97.17 0.00 0.00 4.76 36.45 5.68 5.77
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 117.15 117.65 0.00 0.00 6.00 121.39 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 92.49 135 150
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.64 112.99 0.02 -0.03 5.37 113.09 2.34 271
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.43 113.82 0.01 0.12 5.89 136.35 5.39 6.29
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 109.34 109.59 0.08 0.17 6.03 138.77 6.70 7.48
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 120.24 120.74 -0.47 -0.39 6.50 173.05 10.25 12,57
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 148.02 148.52 -0.05 0.98 6.47 165.86 1121 16.95
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 110.64 111.43 0.06 0.61 6.53 166.37 12.74 14.30
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 107.12 107.42 0.00 -0.22 4.66 44.22 1.23 134
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 108.79 109.34 -0.05 -0.18 5.09 73.74 3.58 3.98
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 141.47 142.12 -0.13 -0.05 5.40 79.88 6.14 8.81
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 102.92 102.92 -0.10 -0.35 5.17 64.85 8.57 9.20
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 163.01 163.76 -0.09 -0.31 5.86 110.46 9.57 16.18
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 109.27 109.77 -0.29 0.29 6.03 117.84 12,91 14.29
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 5.59 137.04 131 1.36
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.63 109.00 0.00 0.00 5.44 116.08 2.87 3.17
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.44 195.65 481 5.38
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.77 209.93 7.10 9.04
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 136.25 136.63 0.00 0.00 6.98 224.19 9.14 12.60
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 187.72 11.82 11.63
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 105.89 106.27 -0.16 -0.28 5.08 85.76 1.43 157
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 107.89 108.26 -0.26 0.42 5.34 96.20 373 4.17
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 104.63 105.13 -0.26 0.11 5.61 109.97 5.25 5.65
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 119.83 120.33 -0.33 0.55 5.76 110.96 6.72 8.30
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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 111.51 111.68 0.00 0.00 4.99 76.60 1.47 1.70
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.83 112.08 0.00 0.00 5.38 105.79 2.65 318
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.86 117.23 0.00 0.00 6.17 168.92 472 5.66
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.90 96.28 0.00 0.00 6.06 157.73 6.82 6.88
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 102.19 102.59 0.00 0.00 6.72 200.96 8.15 8.61
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 105.24 105.49 0.00 0.00 6.84 208.97 9.76 10.49
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 97.15 97.55 0.00 0.00 7.09 224.34 12.15 11.96
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 104.40 104.90 0.00 0.00 5.80 #N/AN Ap 031 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.08 102.58 -0.01 -0.01 6.10 181.57 2.96 3.06
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 105.92 106.30 -0.05 -0.05 6.34 189.26 4.47 4.87
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM 101.36 101.51 #N/AN.A. 0.06 5.90 169.49 0.91 1.00
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 110.95 111.20 0.33 0.65 7.61 320.61 3.01 3.48
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 102.53 102.93 0.97 1.92 7.98 346.75 521 5.38
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 135.16 135.66 1.82 231 8.54 389.94 6.26 8.66
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 82.23 82.63 0.78 1.90 8.21 349.80 8.27 7.03
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 345.13 8.99 8.91
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 327.62 9.52 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 360.12 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 8.57 7.60 103.39 103.83 -0.09 -0.09 2,71 61 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.12 7.46 101.28 101.35 -0.04 -0.16 0.47 296
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.05 6.36 100.89 100.97 0.00 0.04 051 183 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.04 6.98 110.29 110.54 -0.04 0.64 5.14 241
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.23 7.03 106.23 106.48 -0.02 -0.05 1.59 273 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.18 8.11 100.71 100.96 0.08 1.19 5.62 348
CASHYD10 1/2 02/13 CASHYD Financial 105 15/02/2013 60MM  #N/AN.A. #N/ANA. #NIANA.  #NJANA.  #NJANA. #NIANA. #N/ANA.  #NJANA
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 512.611MM 5.67 5.80 99.04 99.29 -0.10 0.10 4.79 157
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.63 5.66 108.91 109.21 -0.07 -0.14 1.74 134
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.35 5.49 105.91 106.31 -0.04 -0.05 2.60 119
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.37 6.28 114.89 115.14 -0.07 -0.24 4.22 184
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.96 6.11 98.34 98.84 -0.08 -0.03 5.86 170
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 7.01 6.87 102.68 102.78 -0.09 -0.02 8.02 177
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.79 6.48 126.88 127.01 -0.02 031 11.59 157
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.80 6.71 102.41 102.66 -0.11 0.01 1.90 243 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 791 6.87 101.01 101.15 0.05 0.15 0.92 233 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.64 5.44 101.15 101.19 -0.02 0.13 0.28 117
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.07 6.97 103.61 103.86 -0.02 0.29 2.62 266 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 778 7.23 102.66 102.91 0.11 0.21 353 283
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.97 5.86 102.17 102.42 0.12 0.38 1.80 158 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.45 6.93 102.03 102.23 -0.03 -0.13 1.25 259
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.61 7.78 107.29 107.54 -0.14 0.04 4.70 327 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.60 7.48 101.14 101.39 0.09 0.39 5.71 286 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.97 5.55 100.25 100.26 0.06 -0.05 0.05 158
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.99 7.36 98.28 98.53 -0.06 0.85 3.19 301 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 771 7.93 97.21 97.46 -0.04 0.38 6.17 -6
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.49 6.50 105.30 105.54 -0.10 -0.05 1.48 221
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 777 6.59 102.85 103.10 -0.08 0.01 2.06 228
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.97 6.89 104.99 105.24 0.00 0.40 3.26 258 BB+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.94 7.62 103.76 104.01 0.10 115 5.95 301
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.49 8.20 100.11 100.20 -0.23 -0.23 0.55 377 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.96 10.39 96.13 96.38 0.04 0.98 5.42 575
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.82 6.69 102.22 102.47 0.03 0.53 1.77 241
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 731 7.04 100.78 101.03 0.07 0.39 2.66 274
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.44 7.66 98.42 98.67 -0.03 0.13 4.35 323 Baal/BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.56 8.42 99.10 99.35 0.04 0.44 5.72 74
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.19 6.40 100.76 100.91 0.04 0.05 0.95 198
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.82 7.30 95.14 95.39 0.01 1.87 6.03 268 BE+A3/BEB
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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 0.01 0.03 0.74 191 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.27 7.28 98.75 99.00 0.07 0.17 6.05 231
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.79 6.43 101.10 101.35 -0.04 0.14 2.70 211 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 7.00 6.63 102.39 102.64 -0.07 0.31 443 219
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.16 8.87 99.60 99.67 0.00 0.62 0.47 437
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.15 10.68 91.96 92.21 0.08 1.50 2.56 636
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.81 11.45 90.38 90.63 0.13 1.80 5.30 715
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.24 7.00 99.77 100.02 0.08 0.43 5.64 197 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.84 6.38 100.45 100.61 0.05 0.25 1.06 204
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 722 6.37 103.80 104.05 0.17 -0.23 341 199 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.25 7.08 100.87 101.12 0.11 0.08 5.60 153
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.38 6.41 97.78 98.03 0.26 0.35 12.70 192
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.54 9.40 99.50 99.63 0.00 0.00 0.46 499
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.31 8.80 99.08 99.42 -0.06 -0.06 1.36 444
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.63 729 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 0.00 0.70 314 301 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 11.98 487 103.26 103.37 0.09 -0.08 0.44 51
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.64 5.38 102.43 102.43 -0.06 -0.10 0.52 110
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8,51 5.37 114.46 114.66 -0.12 -0.21 3.09 95
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.83 5.68 116.50 116.70 -0.09 -0.37 4.44 124 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.02 5.89 110.32 110.52 -0.18 -0.54 5.37 145
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 5.95 5.69 103.01 103.01 1.88 2.09 6.86 101
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.16 6.25 116.90 116.90 1.65 -0.60 7.34 157
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.12 5.30 104.07 104.26 -0.05 -0.35 3.78 58 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.63 3.84 101.51 101.51 0.00 0.00 174 63
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 278 4.16 95.52 95.63 0.00 0.00 2.93 60
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.77 4.47 96.28 96.28 0.00 0.00 4.32 68
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.69 4.42 94.91 94.91 0.00 0.00 5.56 45 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.03 451 108.96 108.96 0.00 0.00 8.63 12
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.28 450 88.71 88.71 -0.54 -0.54 16.39 16
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.19 5.30 98.39 98.54 -0.09 -0.20 1.30 100
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.56 571 98.88 98.88 #N/AN.A. -0.22 5.27 102 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.76 5.79 99.51 100.01 -0.12 -0.15 5.77 106
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 907.603MM 7.62 5.12 103.21 103.53 -0.05 0.15 1.20 78 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 7.61 5.07 103.44 103.44 -0.20 -0.28 1.20 84
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.68 7.25 100.66 101.10 -0.48 0.08 1.76 291 -/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 8.26 9.93 95.12 95.56 -0.07 2.35 2.23 559

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.93 10.25 89.31 89.81 0.36 5.46 4.79 -3 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.29 10.18 91.23 91.73 0.74 6.32 5.15 -7

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.13 9.21 90.09 90.59 141 10.12 10.02 31

TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 1.IMMM 6.26 6.51 97.71 97.96 -0.17 -1.10 5.50 252 -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.70 7.80 101.77 102.23 -0.09 -0.09 1.79 91

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.06 7.82 100.56 101.06 -0.08 0.00 2.55 346

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.87 8.07 104.10 104.60 -0.10 -0.10 3.64 369 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.63 8.30 103.99 104.49 -0.10 -0.10 5.74 361

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 8.00 101.19 101.69 -0.06 0.01 6.49 343 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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