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B3rNAL HA PbIHOK

Makpo3akoHOMMKa

WHoekc pbiHka Hegswkumoctn CLUA, paccuuTbiBaeMblit HaumoHanbHo# accoumaumeit
ctpouteneir (NAHB Housing Market Index), B ntoHe nokasan CHKeHWE A0 28 NyHKTOB, YTO
aBnsetcs 16-NeTHUM MUHUMYMOM. OKOHOMWCTbI MPOrHO3MPOBAmNM 3HaYeHWe WHAEKCa Ha
ypoHe 30 nyHkTOB. CTPOMTENN OTMEYAKT, 4TO YOLITKM CBS3aHbl C BbIHYXLEHHbIM
CHVWKEHMEM LieH Ha (DOHE MafeHus Npoaax, MpU STOM YXECTOUMBLUMECS YCIOBUS BbILauN
MMOTEYHbIX KDEAMTOB TAKKE OKa3bIBaIOT aBneHne. Takum 06pasoM, pbIHOK HEABUKUMOCTH
ocTaetcs Haubonee npobnemHbIM cekTopom akoHomuku CLLA.

BaHk Poccim ¢ 19 uioHs cHuxaeT cTasky pedmHaHcupoBanus Ao 10% rogosbix ¢ 10.5%.
OpHoBpeMeHHO B COOTBETCTBUM C pelueHem CoseTa aupekTopoB LIb P®, HaumHas ¢ 19
moHs 2007 roda, MNpOLEHTHas CTaBka MO  pacyeTHOMY KpeauTy “OBepHanT
ycTaHaBnueaetcs B pasmepe 10% rogosbix. Mo MHeHuo LB PO, cHuxaTb crasky
MO3BONAET CUTYaLMA C UHPNALMEN.

Ba3zoBble aKkTVBbI

KpuBas pgoxoaHocTM KasHadedckux obssatenbctB CLUA npomomkuna CHWxXaTbCs B
oXvaaHun nybnmukaumum cnabbix AaHHbIX MO PbIHKY HEABWXKMMOCTU. B TO Xe Bpems cTaBku
6a30BbIX aKTUBOB BLIMMSAAT NPUBNEKaTENbHBIMM, YTO NO3BONSIET MHBECTOPAM COBEpLUATh
CNeKynATUBHbIE NoKynku. [loxogHocTb 10-neTHUX 06s3aTensCTB cokpatunack o 5.15%.

Pa3BuBatoLL1eCs PbIHKK

"AnneTuT" WHBECTOPOB K PUCKY MO Mepe CYLIECTBEHHOTO CHWXEHWS [ONroB
pasBMBAIOLMXCS CTPaH Ha MPOLUMOI Hedene HaynHaeT CTpeMUTENbHO pacTu. B To ke
BPEMS, HanpsKeHHas CUTyauus Ha pbiHke 6a30BbIX aKTWBOB HE MO3BOMSET Crp3Aam
cokpallatbcs bonee yBepeHHbIMM Temnamu. MHoekc EMBI+ Boipoc go 412.62(+1.30) n.,
ero cnpag coctasnset 151(-3) 6.n.

PbIHOK pybnesbix obnurauuit

CHuxeHne BepOSTHOCTM BO3HUKHOBEHUS AeduumTa pybneson NIMKBUAHOCTW W MO3UTUBHBIN
BHELWHWA (hOH NO3BONSAIOT pybneBomy pbiHKy Aonra Bo3o6HoBNATb poct. O3 no-
NpeXHEMy MHOMKATUBHbI U SBNSIOTCS OPUEHTMPOM ANs OWHAMUKM B KOPNOpaTMBHbIX
Bbinyckax (nodpobHee Ha cmp. 2).
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NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBkK

3a MWHYBLUWA [eHb ypoBeHb PybneBON NUKBMOHOCTM MPAKTUYECKW He W3MEHWNCs U
ceroaHs ytpom coctasnset 1,659.7(+3.5) mnpa py6. OctaTkn Ha KopcyeTax v AenosuTbl
BaHkoB B LIb yBennunnmucs go 460.8(+1.8) n 1,198.9(+1.7) mnpg pyb. COOTBETCTBEHHO.
CraBkn [EHEXHOro pbiHKa BYEpa BbIMMSAAENN HECKOMbKO 3aBbILUEHHbIMK U Konebanucs B
[AmanasoHe 2.5-3.5%, ogHako cerogHs yTpoM ogHoaHeBHbIe cTaBkv MBK BHOBb BepHynnch
Ha ypoBeHb 3%.

CeroaHs NepBUYHbI PbIHOK 0BNMraLMin NPeanoXUT UHBECTOpaM 3 Bbifycka CyMMapHbIM
obbemom 7 mrpa pyb., A0 KOHL@ HEAEenu nraHupyeTcs paamectutb 11 Bbinyckos Ha 28.5
Mnpa pyb. Hawbonee 3aTpaTHbiM AHEM CTaHET cpefa, KOrda MPOAAYT nnaTexu B cyeT
ynnatel HAC.

CuTyaums Ha MexayHapOLHOM JEHEXHOM pbiHKE OCTAETCs CMOKOMHOM, 3-MeCsuHas CTaBka
Libor coctaenset 5.36%. lnHamuka poccuickux NDF 3a TekyLmin AeHb He M3MeHUnach u
CBUAETENbLCTBYET O NMPEMUW MO [AONNapoBbIM KOHTpakTam Ha ypoBHe 3-4% CO CpoKOM
1crnonHeHus ao 1 mecsua.

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

CHIXeHWe BEPOSITHOCTW BO3HUKHOBEHUS AechuunTa pyOneBon NIMKBUAHOCTW U NO3UTUBHbIMA
BHEWHWA (hOH NO3BONSOT PyGneBOMY pbiHKY fonra Bo3oGHOBMST pocT. O®3 mo-
NpeXHEMY WHAMKATMBHbI U SBNSIOTCS OPUEHTMPOM AN AWMHAMUKMA B KOPMOPATMBHbIX
BbIMyCKax

locyaapCTBeHHbIE  BbIMyCKW MPOAOMKAOT POCT, NPWU  3TOM OCHOBHas aKTMBHOCTb
COCPeaoToYeHa B BbIMyckax C AanbHAMM CPOKaMKM NoralleHuit. B uenom geuxeHne Hocut
TEXHWYECKUI XapakTep, a WMEHHO LEHOBOW OTCKOK BBEPX MOCME CTPEMUTENbHOTO
CHVKEHMS B Te4eHne nonytopa Heaenb. OCHOBHBIMM (hakTopamu pocTa KOTUPOBOK Cryxar
NO3NTWUBHAsA CUTyaUMst Ha BHELHWX AONTOBbIX PbIHKAX W BbICOKMA YpOBEHb pybnesoit
nvkeuaHoCTH. B kopniopaTuBHbIX "(WlLKax" OCHOBHbIE MOKYMKM MPUXOAATCS NMWlb Ha
BeHumapku, Hanbonee noctpagaslune OT dukcalum npubbineir. B To xe Bpems, YacTb
TIMKBUGHOCTW NPUNACEHO ANS HACKILYEHHOrO Ha 3TOW HEAENe NEePBUYHOTO PhIHKA.

WHBecTMUmMm: dokyc Ha JOXOAHOCTb

BbICOKOZIOXOAHBIA CEMMEHT OCTAETCS NO3UTUBHBIM AAXe B TPAAMLMOHHO CMEKYNSTUBHBIX
BbiMyckax. B nupgepax pocta Haxogstcst Haubonee BonaTuibHble Bymaru: Tnobyc Jnantr
04, Hosble Yepemywku 02, M-WHpyctpus 01, OneproCbepPecypcbl 01. OpHako
aKTMBHOCTb B 3TOM CEKTOPEe MoKa He BEeNuKa, YTO CBS3aHO Kak C XenaHuem “noiMatb”
04epeHyto BOMHY pocta B Gymarax nepBoro YpoBHsi, Tak W C OTBAEYEHUEM NINKBULHOCTY
Ha HOBble pa3MelLLeHMS.

|/|HBeCTVILLI/IOHHbIe naeun

YK Kopa. Crinstue c rpynnoit "Xonuaeir" SOMmKHO NPUBECTU K CHUKEHMIO [JOXOAHOCTM NO
BbINycky A0 ypoBHs 10.60% (-200 ©.M.), kK TOMY e, BbICOKMA KyMOH, YCTaHOBNEHHbIA NO
BbINYCKY, ABMSETCSA OHUM 13 CaMbIX BbICOKUX B CEKTOPE TOProBMM.

LlentpTenekom 4. Boinyck HeAoOLIEHEH OTHOCUTENbHO LieHTpTenekom 5, npu aTom cnpag K
O®3 BbIrNAAMT 3aBbllLeHHbIM. CpaBeanuByo 4OXOAHOCTb OLiEHNBaeM Ha ypoBHe 7.10%.

Cubupbtenekom 5. Tekyllas [OXOAHOCTb MO BbiMyCKy HaxoguTcs Ha yposHe 6onee
OMUHHOTO Mo topauuu Bbinycka CubupsTenekom 7. CnekynsiTUBHbIA NOTEHLMAN CHXKEHNS
noxoaHoctn 30 6.1.

Amypmetann 2. HeoBoCHOBaHHO LUMPOKWA CMP3Z K aHaMOMM4HOMY Mo [topaLym Bbinycky
Meuen 2. Cnpasegnmsbliit cnpag k O®3 ouenuBaem Ha yposHe 270 6.n. unm 130 6.n. K
Meven 2. K Tomy e, 370 npeanonaraeT CokpalleHWe [AOXOAHOCTM MO BbIMyCKy
AwvypmeTtann 1 Ha 10-15 6.n.

CatypH HIMO 2. Buinyck TOpryeTcs Lnpe aHanoriyHoro no MynbTURnMKaTopaMm BTOPOro
Bbinycka komnaHum YMIO. Beinyck MMeeT cnekynsTUBHbIA NOTEHLMAn CHUXEHUS
poxopHocTu 15-20 6.n. k goxogHocTu 8.05%.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. baxku n mHaHehI.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumu. Toprosns.
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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.

3

15.00

14.50
Ok (huHaHC

14.00

1350 Mepecset

13.00
° [IKC ®XC Pb
12.50

o
Kamckas gonuta 2
1200 MCK&A o ® PUrpynn

@ Apamant 1

11.50 @/Hrerpal o AaNaHT 2

11.00 o M-UnpycTpus

10.50

® yH2
10.00

950 enicP

[
. ncp  ®MMKs
9.00 @ [nasMocCrpoit 2 .
Mupakc 2

° ° ®)\nparc 1
850 MeTpocrpoit nce VlHeamM

8.00
@ CTpoiiTpancras
7.50

7.00

6.50

6.00

/ @ CyBap-KasaHb Mod. Duration

5.50

5.00 - T T T
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (sj;eMSJ&) CO(EA)%O” Next coupon Put Maturity Ask Bid ld;:tng 5d chng net 1mncertmg YTM / YTP Mod. Dur. Sgr/-(\eid
003

003 25057 40,817 7.40 25/07/2007 20/01/2010 103.85 103.72 -0.07 0.19 -0.10 594 | - 2.23

003 25058 40,655 6.30 01/08/2007 30/04/2008 100.90 100.70 0.04 -0.04 545 | 0.80

003 25059 40,821 6.10 25/07/2007 19/01/2011 100.57 100.51 0.34 0.19 6.07 / 3.04

003 25060 40,734 5.80 01/08/2007 29/04/2009 100.32 100.19 0.26 0.16 577 1 1.67

003 25061 30,800 5.80 08/08/2007 05/05/2010 99.90 99.70 0.00 0.30 6.01 / 250

003 26198 42,117 6.00 04/11/2007 02/11/2012 99.25 99.00 - 0.53 0.32 6.19 / 4.32

003 26199 26,883 6.10 18/07/2007 11/07/2012 100.35 100.10 0.00 0.35 6.19 / - 4.10

003 27019 8,800 10.00 18/07/2007 18/07/2007 100.35 100.35 -0.01 -0.07 -0.38 548 | - 0.08

003 27020 8,800 10.00 08/08/2007 08/08/2007 100.55 100.55 592 / 0.13

003 27025 25,806 6.00 #NIAN Ap 13/06/2007 100.05 100.00 0.03 - #NJANA. | -

003 27026 16,000 7.00 12/09/2007 11/03/2009 101.50 101.40 -0.05 - 5.67 / 1.56

003 46001 60,000 10.00 12/09/2007 10/09/2008 103.38 103.32 0.55 -0.29 732 1 1.09

003 46002 62,000 9.00 15/08/2007 08/08/2012 109.75 109.60 0.28 -0.18 6.32 / 3.93

003 46003 37,298 10.00 18/07/2007 14/07/2010 109.99 109.58 -0.22 -0.23 6.54 | - 248

003 46005 20,000 #N/AN Ap 09/01/2019 - #N/ANA. [ #NJANA. |-

003 46010 30 11/06/2008 17/05/2028 - #NIANA. | #NIANA. |-

003 46011 30 12/09/2007 20/08/2025 - - - - #N/ANA. | #NIANA. |-

003 46012 40 121 03/10/2007 05/09/2029 74.22 74.22 0.02 0.68 0.64 6.40 / - 14.04

003 46014 58,290 9.00 12/09/2007 29/08/2018 109.38 109.27 0.33 -0.16 6.54 | - 711

003 46017 79,995 8.50 15/08/2007 03/08/2016 106.60 106.50 0.11 -0.25 6.35 / - 6.29

003 46018 99,654 9.00 12/09/2007 24/11/2021 111.60 111.55 0.26 -0.28 6.46 / - 8.37

003 46020 12,049 6.90 15/08/2007 06/02/2036 102.70 102.65 0.13 -0.53 6.80 / - 11.82

003 46021 29,972 800  22/08/2007 08/08/2018 100.50 100.20 0.00 0.15 6.36 / - 7.28

Mockea

Mocksa 29 5,000 1000 05/12/2007 05/06/2008 104.00 103.65 -0.18 5.94 | - 0.89 25
Mocksa 36 4,000 10.00 16/12/2007 16/12/2008 106.50 105.35 0.00 589 /- 1.35 10
Mocksa 38 5,000 1000 26/06/2007 26/12/2010 112.50 112.00 -0.40 -0.39 6.18 / - 2.79 14
Mocksa 39 5,000 1000 21/07/2007 21/07/2014 110.21 110.21 0.03 -0.07 6.42 | - 5.01 10
Mocksa 40 5,000 1000  26/07/2007 26/10/2007 102.00 101.43 0.00 5.16 / - 0.33 -33
Mocksa 41 3,378 1000 30/07/2007 30/07/2010 108.00 100.00 0.00 -3.74 744 | - 2.54 138
Mocksa 42 3,000 10.00 13/08/2007 13/08/2007 100.98 100.60 0.00 477 | - 0.15 -68
Mocksa 43 5,000 10.00 17/08/2007 17/05/2008 103.60 103.60 6.05 / - 0.83 36
Mocksa 44 20,000 1000 24/06/2007 24/06/2015 110.20 110.20 0.17 0.03 6.45 | - 5.46 13
Mocksa 47 10,000 1000 28/07/2007 28/04/2009 106.15 105.73 5.95 / - 1.61 10
MyHuyunanbHble u cybgpedepasnbHble

ActpaxaHb 500 950  13/09/2007 17/12/2009 102.10 102.10 0.00 8.73 / - 2.05 270
BalukoprocTaH 4 500 8.02 13/09/2007 13/09/2007 100.23 100.23 -0.04 7.07 /- 0.22

BalukopTocTak 5 1,000 802  07/11/2007 04/11/2009 102.85 102.50 0.00 6.90 / - 2.06 9%
Benoropopickas 061, 2 320 1350  29/10/2007 29/04/2008 104.85 104.55 0.00 788 /- 0.77

Benoropopckas 061. 3 2,000 8.38 15/08/2007 10/11/2010 102.30 102.00 0.00 0.25 0.15 788 /- 2.76
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Security Name

Mocksa 43
Benoropoackas o6n. 4
Bonrorpap 1
Bonrorpag 2
Bonrorpapckas o6n. 253
Bonrorpapckas o6n. 261
Bonrorpapckas o6n. 351
BopoHexckas o6n. 1
BopoHexckas 06n. 2
BopoHexckas 06n. 3
WkpyTckas obn. 241
WkpyTckas obn. 312
WpkyTckas obn. 311
MpkyTckas obn. 313
WpkyTckas obn. 314
KasaHb 3

Kanyxckas o6n. 1
Kanyxckas o6n. 2
Kapenwus

Kuposckas o6n. 1
Kuposckas o6n. 2
KnuHckuit p-H 1
KnuHckuit p-H 2

Komun 5

Komu 6

Komn 7

Komn 8

Koctpomckas obn. 4
KpacHopapckuit kpait
KpacHosipck 5
KpacHosipckuit kpait 3
Kypratckas o6n.
JleHuHrpazckas obn. 2
JleHuHrpazckas obn. 3
Jlvneukas o6n. 3
Jlvneukas o6n. 4
MarapaH

Mapwuit On
Mockosckas 06n. 3
Mockosckas 06n. 4
Mockosckas 06n. 5

Issue size
(RUR MMM)

5,000
1,020
450
600
550
700
600
600
500
500
825
900
1,500
3,000
1,200
2,300
300
1,300
500
400
600
200
300
500
700
1,000
1,000
800
1,000
1,000
3,000
500
800
1,300
300
1,500
450
500
4,000
9,600
12,000

Coupon
(%)

10.00

9.70
9.65
8.10
12.00
10.99
13.00
13.00
10.25
10.00
8.00
9.50
7.75
8.25
9.32
9.00
8.60
8.15
8.39
8.45
12.00
9.75
13.00
13.50
10.00
9.00
11.00
10.00
8.50
7.00
9.25
14.01
12.50
7.00
7.95
11.00
8.25
11.00
11.00
10.00

Next coupon

17/08/2007
25/07/2007
19/07/2007
20/06/2007
21/11/2007
20/12/2007

14/09/2007
17112/2007
02/07/2007
22/07/2007
24/10/2007
21/06/2007
25/07/2007
26/09/2007
20/08/2007
24/06/2007
03/09/2007
10/12/2007
21/09/2007
28/06/2007
#NIAN Ap
15/11/2007
24/06/2007
14/10/2007
23/11/2007
05/09/2007
11/09/2007
#NIAN Ap
18/10/2007
03/10/2007
17/09/2007
12/12/2007
14/12/2007
20/06/2007
24/07/2007
17/09/2007
23/08/2007
19/08/2007
24/07/2007
02/10/2007

Maturity

17/05/2008
19/10/2011
17/07/2008
21/12/2009
19/05/2010
17/06/2010
11/06/2009
15/12/2007
18/06/2009
27/06/2011
22/07/2007
23/10/2008
17/12/2009
24/11/2010
26/05/2010
29/08/2009
2411212007
29/08/2011
02/06/2010
22/12/2008
24/09/2009
03/05/2007
13/11/2008
2411212007
14/10/2010
22/11/2013
03/12/2015
11/03/2008
15/05/2007
18/10/2008
01/10/2008
17/12/2009
08/12/2010
05/12/2014
19/09/2007
19/07/2011
15/09/2008
23/05/2009
19/08/2007
21/04/2009
30/03/2010

Ask

103.60

100.70
101.30
103.00
100.90
103.90
103.50
102.70
108.09
107.90
100.39
100.45
101.75
100.00
100.50
101.00
100.88
102.70
100.41

100.60

101.55
103.03
113.50
108.25
100.60
102.48

101.00

99.55
101.45
121.10
129.10
100.16
100.61
104.10
100.00
100.95
108.00
105.50

Bid
103.60
100.40
101.30
103.00
100.90
103.90
103.50
102.70
108.09
107.40
100.15
100.20
101.75

99.50
100.00
100.75
100.88
100.00
100.41

100.60

101.55
103.03
113.50
108.25
100.60
102.48

100.80

99.55
101.45
121.10
127.80
100.16
100.61
103.80
100.00
100.80
108.00
105.50

ldchng 5d chng net

net

0.00

0.00

0.00

0.00
0.00
0.00
0.00

0.00

0.00

0.00
0.00

0.00

0.00
0.00

0.00

0.10
0.00

0.00

-0.13

0.03

0.00

-0.10
-0.14

-0.89

1m chng
net

-0.33

-0.22

-0.09

- #N/ANA. [ #NIANA.| -

- #N/ANA. [ #NIANA. |-

0.40
-0.61
0.35

- #NIANA. [ #NIANA. |-

-0.01

-0.20

-0.64
-1.17

YTM [ YTP

6.05 / -
720 /-
821 /-
827 / -
790 /-
793 /-

.-
755 /-
771/ -
815 /-
6.62 / -
750 /-
8.08 / -
79.15 / -
772 /-
778 | -
735 /-
8.36 /-
790 /-

841 /-

873 /-
714 /-
724 |-
736 /-
716 /-
768 /-

715/ -
6.70 / -
8.88 /-
718 /-
728 /-
6.51 / -
792 /-
7.86 /-
851 /-
5.64 /-
6.51 /-
7.90 /-

Mod. Dur.

0.83
3.56
0.95
2.05
245
1.30

0.45
171
3.04
0.08
1.20
2.05
0.36
137
1.88
0.46
331
2.49

1.89

1.23
0.46
2.61
4.66
5.28
0.66

1.19
1.16
2.08
2.73
5.03
0.23
321
1.10
1.65
0.16
157
2.28

OAS
Spread

36
106
242
226
184

194
178
182
109
168
169
2615

182
171
220
120

229

286
151
119
103

198

135
134
284
112

95
101
181
205
256

17

65
100
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Security Name

Mocksa 43
Mockosckas 06n. 6
Mockosckas 06n. 7
Hwxeropogckas o6n. 2
Hwxeropopckas o6n. 3
HoBocubupck 3
HoBocubupck 4
HoBocubupckas obn. 2
HoBocubupckas o6n. 3
HoruHek 2
OpexoBo-3yeso
MeH3eHckas o6n.
Camapckas 06n. 2
Camapckas 06n. 3
Caxa (Akytns) 3

Caxa (Akytns) 6

Caxa (Akytus) 7
Tambosckas 06n.
Tsepckas 0bn. 3
Tomck

Tomckas 06n. 2
Tomckas 06n. 3
Tomckas obn. 4
Tynbckas o6n.
Yomyptus

Yda 4

Yda 5

Xabaposck 6

XMAOQ 5

YyBaLms 4

YygaLms 5
fApocnaenb
fApocnasckas 0bn. 2

Issue size
(RUR MMM)

5,000
12,000
16,000
2,500
2,000
1,000
1,500
2,000
2,500
500
160
800
2,000
4,500
560
2,000
2,500
400
800
300
600
900
1,001
1,500
1,000
500
500
1,000
3,000
750
1,000
400
1,000

Coupon
(%)
10.00
9.00
8.00
9.99
8.70
12.00
8.60
13.30
8.50
10.25
1150
9.50
6.82
7.60
12.00
10.00
7.95
8.00
7.95
12.00
10.00
8.00
8.00
8.50
8.20
10.03
8.40
8.00
12.00
12.33
7.85
9.00
12.78

Next coupon

17/08/2007
23/10/2007
2411012007
02/11/2007
25/10/2007
13/07/2007
25/06/2007
30/08/2007
18/09/2007
2410812007
22/06/2007
13/07/2007
13/09/2007
16/08/2007
18/09/2007
16/08/2007
19/07/2007
28/06/2007
31/08/2007
23/08/2007
13/10/2007
09/11/2007
26/06/2007
28/06/2007
27/06/2007
04/12/2007
22/06/2007
24/11/2007
26/11/2007
26/09/2007
05/12/2007
18/09/2007
03/07/2007

Put

Maturity

17/05/2008
19/04/2011
16/04/2014
02/11/2008
20/10/2011
14/07/2009
24]06/2010
29/11/2007
15/12/2009
21/08/2009
20/06/2008
13/10/2009
09/09/2010
11/08/2011
17/06/2008
13/05/2010
11/04/2013
27109/2008
30/11/2008
22/11/2007
13/10/2007
09/11/2009
26/12/2011
28/06/2009
27/12/2008
03/06/2008
18/12/2009
24/11/2009
27/05/2008
27/03/2009
05/06/2011
17/12/2009
03/07/2007

Ask

103.60
107.75
105.61
102.53
103.50
109.70
102.65
102.80
101.62
102.00
102.00
103.50

99.75
102.85
104.81
106.49
103.48
100.31
100.85
100.50
100.70

99.50

98.70
102.20
100.75
102.45

100.95
106.25
108.50
102.20
100.54
100.22

Bid
103.60
107.55
105.61
102.53
103.50
108.66
102.65
102.80
101.62
102.00
102.00
103.50

99.75
102.85
104.81
106.49
103.48
100.31
100.50
100.50
100.70

99.15

98.70
102.20
100.50
102.15

100.75
101.00
108.00
102.20
100.54
100.22

ldchng 5d chng net

net

0.00

0.00
0.00

0.00

0.00

0.00
0.00

0.00

0.00

-0.07

0.14
0.03
0.00

0.35

-0.20

0.00

0.00

0.32

0.37

0.06

-0.05

-0.65

0.03

-0.29

0.05

0.14

mehng—yoy y yrp
net

6.05 / -
-0.08 6.81 /-
-0.08 707 [ -
- 6.95 / -
0.17 732 [ -
-0.97 7311/ -
7711 -
7.05 /-
0.03 740 /-
941 /-
973 | -
8.00 /-
7.09 /-
0.56 6.98 / -
- 715/ -
-0.36 7.70 /-
0.46 741 /-
797 [ -
7.66 /-
11.18 / -
-0.31 7.80 / -
0.08 721 /-
-0.21 762 /-
-0.80 752 /-
791 /-
763 /-

- #N/ANA. | #NJANA. |-
713 /-
8.06 / -
-0.30 740 /-
733 /-
0.09 8.70 / -
-0.43 7.07 /-

Mod. Dur.

0.83
3.10
5.02
0.78
3.44
1.69
2.46
041
213
178
0.86
1.93
273
3.35
0.89
2.36
4.35
112
1.28
0.37
0.30
2.07
3.54
172
131
0.87

211
0.87
1.50
3.24
1.49
0.04

OAS
Spread

36

74

74
150
112
138
165
147
132
339
388
173
104

87
141
114

215

536
224
261
259
159
205
188

163

152
123
192
155
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1 Im
Security Name Copon  MNext vty Ak Bd cmg M0 o vme oy MO o
coupon net net net Dur. Spread

fApocnasckas o6n. 4 1,000 1050  24/11/2007 26/05/2009 106.00 104.90 - 731 /- 1.68 140
fApocnasckas 06n. 5 500 7.75  30/06/2007 30/12/2008 100.10 100.10 -0.29 - 766 / - 132 181
fApocnasckas o6n. 6 2,000 775  23/10/2007 19/04/2011 100.55 100.55 0.00 0.19 0.36 715 /- 3.14 118
Apocnasckas 06n. 7 2,000 850  03/07/2007 30/03/2010 101.18 100.90 0.00 0.11 7.46 | - 231 149
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892 19/09/2007 16/09/2009 14/09/2011 101.00 101.00 0.00 - 473 | 859 1.88 260
BawwkupaHepro 3 1,500 830  28/06/2007 19/03/2009 09/03/2011 101.00 100.80 - 0.00 0.05 3.84 /7.98 150 196
lasnpom A4 5,000 822 15/08/2007 10/02/2010 104.90 104.75 0.00 0.00 6.31 /- 2.24 34
la3npom A5 5,000 758 09/10/2007 09/10/2007 100.51 100.51 0.00 -0.10 -0.39 592 /- 0.29 42
la3npom A6 5,000 695  09/08/2007 06/08/2009 101.23 101.23 - -0.24 6.42 | - 1.86 51
lasnpom A7 5,000 679 01/11/2007 29/10/2009 101.25 100.65 0.00 -0.05 6.45 / - 2.08 51
lasnpom A8 5,000 700 01/11/2007 27/10/2011 100.80 100.60 0.00 0.25 6.92 /- 3.56 79
Ta3npom 9 5,000 723 22/08/2007 12/02/2014 101.35 101.15 0.00 0.25 741 /- 4.94 79
13U 3 1,500 1045  19/10/2007 18/04/2008 100.27 100.27 - 0.22 10.32 / 10.32 073 450
rT-T3U 4 2,000 1071 05/09/2007 02/09/2009 100.60 100.10 0.00 0.19 0.17 10.79 / - 178 470
KyiBbiwesasor 2 2,000 8.80  07/09/2007 04/03/2011 100.80 100.40 0.00 0.13 879 / - 2.92 265
TNewarepro 2 3,000 854  03/08/2007 27/01/2012 102.55 102.40 0.00 0.05 8.04 / - 352 184
NYKown 2 6,000 725 20/11/2007 17/11/2009 101.20 101.20 - -1.15 6.81 / 6.81 211 86
NYKownn 3 8,000 710 13/12/2007 08/12/2011 100.50 100.30 0.00 0.15 712 /- 3.65 96
NYKown 4 6,000 740 13/12/2007 - 05/12/2013 101.65 101.45 0.00 0.15 - 722 /- 491 91
MocaHepro 1 5,000 754 18/09/2007 15/09/2009 13/09/2011 101.15 101.00 0.00 0.10 7.02 /713 1.93 127
MocaHepro 2 5,000 765  30/08/2007 23/02/2012 18/02/2016 101.91 101.91 0.00 0.16 021 4.25 11729 3.68 1
MO3CK 6,000 805  11/09/2007 - 06/09/2011 101.45 101.35 0.00 -0.05 7.80 /- 3.33 165
OrKs 5,000 7.50 04/10/2007 01/10/2009 29/09/2011 100.20 100.05 0.00 0.17 418 | 7,57 1.97 161
PyccHedTb 7,000 9.25 14/12/2007 12/12/2008 10/12/2010 80.00 80.00 -0.80 11.86 / 28.12 1.10 2073
CanasatHehteOprCutHe3 3,000 10.00 13/11/2007 13/11/2007 10/11/2009 105.55 105.25 -0.05 7.63 [-3.17 2.03 166
CaxaTpaHHedrel a3 1,500 11.90 05/12/2007 04/06/2008 02/12/2009 101.80 101.80 0.00 0.11 0.32 4.06 /10.13 0.85 429
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 100.65 100.65 3.48 /753 2.05 156
TataHepro 1,500 9.65 13/09/2007 13/03/2008 101.55 101.35 0.00 7.69 /- 0.66 199
®CKE3C 1 5,000 8.80 18/12/2007 18/12/2007 101.31 101.31 - 6.19 / - 0.47 62
®CKE3C 2 7,000 8.25 26/06/2007 22/06/2010 103.70 103.55 0.00 0.15 7.02 /- 2.46 98
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.70 100.70 - 0.00 6.71 / - 134 89
®CKE3C 4 6,000 7.30 11/10/2007 06/10/2011 100.70 100.50 0.00 0.25 7.26 [ - 347 112
®CKE3C5 5,000 7.20 04/12/2007 01/12/2009 100.80 100.60 0.00 0.00 7.00 / - 214 104
Memannypeus

Awmypmertann 1 1,500 9.80 30/08/2007 26/02/2009 101.91 101.91 0.00 0.03 0.04 873 /- 143 281
Awmypwmetann 2 2,000 9.15 31/08/2007 26/02/2010 101.16 101.16 0.00 -0.04 8.83 / - 219 277
Bernox 1 1,500 9.10 05/12/2007 - 03/06/2009 101.80 100.75 0.00 0.78 8.55 / - 1.69 260
Bernon 2 2,000 9.25 30/08/2007 27/08/2009 23/02/2012 101.00 101.00 - 0.20 4.36 /892 1.82 292
3onorto Cenurpapa 1 500 13.00 27/06/2007 25/06/2008 21/12/2011 100.00 100.00 0.00 312 /1341 0.82 739
3onoto Cenurpapa 2 300 14.50 03/07/2007 01/01/2008 28/06/2011 103.00 100.50 0.00 1.55 / 11.56 0.47 574
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; OAS
Security Name (IIQSS;eMSI\I/TI\‘jI) CO(L;A)D)OH Next coupon Put Maturity Ask Bid ld;:erlng 5d chng net 1mnceI:ng YTM / YTP Mod. Dur. Spread
OCKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.70 100.70 0.00 6.71 / - 1.34 89
Koke 1 3,000 8.95 19/07/2007 - 16/07/2009 101.70 101.70 0.00 0.05 8.20 / - 173 224
Koke 2 5,000 8.70 20/09/2007 18/03/2010 15/03/2012 101.10 101.10 0.00 0.49 5.08 / 8.41 2.27 236
MarHeanT 1 1,500 9.85 21/06/2007 18/12/2008 100.22 100.22 0.00 8.26 / 8.26 1.27 240
MarHeanT 2 5,000 8.20 28/09/2007 23/03/2012 - - - - #NJANA. [ #NJANA. |-
MAWP Whesct 2 1,000 10.80 27/11/2007 - 27/11/2007 100.00 100.00 0.00 0.00 0.00 11.06 / 11.06 0.40 528
Makew Mpynn 3,000 11.25 13/09/2007 13/09/2007 12/03/2009 99.45 99.45 0.14 0.85 1.88 / 13.96 0.21 809
Mert3asoa um. Ceposa 2,000 8.75 31/08/2007 27/02/2009 99.69 99.69 0.00 9.14 | - 1.44 320
Meven 1 2,000 5.50 22/11/2007 - 22/11/2007 98.51 98.51 - - 9.32 /9.32 0.39 363
Meuen 2 5,000 8.40 20/06/2007 16/06/2010 12/06/2013 103.00 102.85 0.00 -0.05 3.93 /743 243 139
HwxHe-TleHckoe 1 550 13.00 21/06/2007 18/06/2009 100.09 100.09 - 0.00 -0.11 -0.01 /-0.01 1.88 577
HwxHe-TleHckoe 2 400 12.25 10/07/2007 - 08/07/2008 100.25 98.00 0.00 -0.68 13.20 / 13.20 0.87 718
HOK 400 12.30 27/09/2007 25/09/2008 22/09/2011 100.65 100.65 0.00 -0.10 0.30 3.74 1 12.04 1.06 605
HCMM3 1,000 1.00 19/11/2007 19/05/2008 100.00 100.00 1.00 / 1.00 0.91 -460
OMK 3,000 9.20 06/12/2007 12/06/2008 101.70 101.70 0.19 -0.15 7.50 / - 0.89 175
PycAn 3 6,000 7.20 21/09/2007 21/09/2008 100.40 100.40 0.05 6.97 / - 113 119
CsoboaHblii Cokon 2 600 11.75 22/11/2007 22/11/2007 100.36 100.36 0.00 - 11.11 /1111 0.39 534
Cesepcrans 3,000 8.10 28/06/2007 - 28/06/2007 100.10 100.10 - 0.00 3.97 1397 0.02 -149
TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.65 100.65 0.00 0.24 131 /7.04 0.61 138
TMK 3 3,000 7.60 25/09/2007 24/03/2009 100.67 100.67 0.00 -0.08 7311731 155 144
Tynavepwmer 2 1,000 8.75 02/12/2007 02/12/2007 99.92 99.92 9.11 /911 0.42 342
Xaiinenn l'ong 750 12.75 04/07/2007 - 02/04/2008 100.35 100.35 -0.85 12.85 / 12.85 0.66 690
4ytn3 3,000 9.50 20/06/2007 18/06/2008 16/06/2010 102.10 102.10 2.54 | 7.42 0.87 167
lMpombiwneHHocmb
AsT0Ba32 3,000 1.00 15/08/2007 13/08/2008 94.00 92.00 7.58 | 7.58 1.08 180
AsT0Ba33 5,000 7.80 26/06/2007 22/06/2010 100.10 100.10 0.00 7.81 /7.81 2.45 179
AsTonpuGop 5,000 12.80 31/10/2007 31/10/2007 29/04/2009 99.50 99.09 0.00 -0.54 0.28 2.99 / 15.26 0.32 927
Awrten 1,200 8.00 15/11/2007 15/11/2007 98.00 98.00 -0.99 13.58 / 13.58 0.36 767
ApHect 600 24/10/2007 23/04/2008 29/04/2009 100.15 99.95 -0.03 / -0.06 1.87 -556
BaroxMatu 1 300 1350  21/06/2007 19/06/2008 - #NJANA. [ #N/ANA. |-
BaroxMatu 2 1,000 11.00 20/06/2007 15/12/2010 98.90 98.90 -0.04 -0.05 3.66 / - 2.92 -232
BKM 1,000 9.75 05/12/2007 04/06/2008 100.50 100.50 0.40 9.40 / 9.40 0.86 359
BMY 1,500 11.00 26/06/2007 25/12/2007 22/12/2009 100.72 100.72 0.00 0.07 -0.29 2.03 /9.76 0.45 403
BonrabypMatu 600 11.00 10/10/2007 10/10/2007 08/10/2008 99.90 99.90 0.00 0.27 -0.10 2.73 /1154 0.28 578
BocToKLemMeHT 800 1200  22/11/2007 22/11/2007 19/11/2009 - #NJANA. [ #NJANA.| -
rA3 5,000 8.49 14/08/2007 12/02/2008 08/02/2011 100.59 100.59 -0.11 3.72 1.39 / 7.66 0.59 199
TmapoMatuCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 100.70 100.70 0.10 3.65 /9.30 0.84 350
[Lloporo6yx 900 12/12/2007 11/06/2008 100.00 100.00 0.00 / 0.00 0.98 -562
EMNK 1,000 9.35 04/10/2007 04/10/2007 02/10/2008 99.51 99.51 2.55 /11.29 0.26 556
MxMary 2 1,000 13.35 18/12/2007 17/06/2008 100.51 100.51 0.51 13.20 / 13.20 0.85 718
WkpyT 3 3,250 8.74 20/09/2007 16/09/2010 104.15 104.15 -0.45 741/ - 2.65 135
NekntumuemenT 2 500 1250  08/08/2007 07/11/2007 05/11/2008 101.15 101.15 0.00 0.26 2.71 1 9.75 0.35 406
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TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.65 100.65 0.00 0.24 131/ 7.04 0.61 138
Kamas 2 1,500 8.45 21/09/2007 19/09/2008 17/09/2010 101.15 100.70 - 3.08 /7.79 111
Kuposckuit 3-4 1,500 9.20 26/09/2007 24/09/2008 24/03/2010 100.20 100.20 -0.67 -0.13 432 /1921 1.10
KpworenMalu 1 500 9.75 10/07/2007 - 08/07/2008 99.70 99.70 0.00 0.82 /0.82 1.02
KpworenMalu 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 100.15 100.15 - - 462 /11.34 0.87
JIOMO 3 1,000 12.50 16/09/2007 16/09/2007 05/09/2009 100.57 100.40 0.00 0.14 -0.14 1.17 1 10.54 0.22
Mapuiickuin HM3 1 800 12.40 18/12/2007 - 16/12/2008 100.00 100.00 0.00 -0.09 0.00 / 0.00 1.50
Mapuiickuin HM3 2 1,500 12.00 21/06/2007 19/06/2008 16/12/2010 99.80 99.80 - -0.15 3.69 /1259 0.82
MeTtap ®uHaHc 500 12.95 13/12/2007 12/06/2008 10/06/2010 100.00 99.31 0.00 0.16 4.65 [ 13.77 0.84
Mul 1 1,000 7.85 05/12/2007 - 03/06/2009 99.70 99.70 0.00 8.18 / 8.18 171
Mul 2 3,000 8.90 11/09/2007 11/03/2008 06/09/2011 100.55 100.55 145 /824 0.65
Motosun. 3aBoabl 1,500 10.00 26/07/2007 26/07/2007 22/01/2009 100.15 100.15 0.00 - 0.54 | 8.49 0.09
MotopoCtpoutens 800 12.00 20/09/2007 20/09/2007 19/03/2009 100.30 100.02 - -0.15 1.68 / 11.50 0.23
HB Petan 1,000 9.90 12/12/2007 10/12/2008 09/12/2009 100.15 100.15 0.00 0.17 6.11 /10.03 1.28
HukocXum 2 1,500 12.30 16/08/2007 16/08/2007 20/08/2009 100.55 100.55 0.00 0.05 -0.14 0.65 /9.02 0.15
Huron 1 1,000 1.00 18/12/2007 18/12/2007 16/12/2008 95.01 95.01 454 [11.92 0.45
Huron 2 2,200 11.75 18/12/2007 15/12/2009 102.22 102.22 11.00 / - 2,01
HKHX 3 2,000 8.00 01/09/2007 - 01/09/2007 100.10 100.10 744 | 7.44 0.18
HKHX 4 1,500 9.99 01/10/2007 30/03/2009 26/03/2012 103.33 103.33 0.00 -0.77 3.17 1 8.09 1.52
Hadoue 2 1,000 10.20 20/06/2007 18/06/2008 16/12/2009 100.25 100.25 4.15 /10.18 0.84
O3HA 500 10.80 11/12/2007 11/12/2007 08/12/2009 100.45 100.30 0.00 0.03 1.99 /10.22 0.44
OM3 4 900 - 30/08/2007 - 26/02/2009 87.50 87.50 - 821 /821 157
OM3 5 1,500 8.80 04/09/2007 01/09/2009 30/08/2011 102.97 102.97 0.00 0.26 0.22 407 | 744 1.87
MeHaTsxMpomApmatypa 500 10.60 14/11/2007 14/11/2007 11/11/2009 100.15 100.15 -0.10 1.76 / 10.42 0.37
MeHonnake 1,500 11.25 21/06/2007 19/06/2008 17/12/2009 - #NJANA. [ #NJANA.| -
nm3 1,200 9.90 24/07/2007 24/07/2007 21/07/2009 100.25 100.08 0.00 0.38 /8.34 0.09
MpomTpakTop 1 1,500 9.75 05/07/2007 03/07/2008 100.06 100.06 -0.16 -0.24 0.35 / 0.35 0.99
MpomTpakTop 2 3,000 10.75 23/10/2007 20/10/2009 18/10/2011 102.83 102.83 0.00 0.08 -0.07 5.44 | 9.58 1.92
PoctBepton 800 9.30 27/11/2007 27/11/2007 26/05/2009 100.90 100.52 0.00 0.13 1.78 1 7.76 0.41
PbiBuHCKKkabens 1,000 10.75 04/09/2007 04/03/2008 28/02/2012 100.75 100.00 0.00 1.60 / 10.58 0.63
CanagatCrexro 1 750 11.60 25/09/2007 25/03/2008 102.20 101.90 0.00 0.05 -0.39 8.93 /893 0.68
CarnagatCrexro 2 1,200 9.28 31/10/2007 31/10/2007 28/10/2009 100.25 100.25 0.00 -0.15 1.36 / 8.70 0.34
Carnot SHeprust 3,000 9.80 26/06/2007 25/12/2007 100.50 100.50 -0.10 8.98 /8.98 0.45
CatypH HMO 1 1,500 8.90 22/09/2007 23/03/2008 100.01 100.01 -0.25 9.05 / 9.05 0.68
CatypH HMO 2 2,000 9.25 21/09/2007 21/03/2008 20/09/2011 101.20 99.00 0.00 -1.00 1.67 /9.28 0.68
Cesepcrans ABTo 1,500 8.00 26/07/2007 21/01/2010 100.00 100.00 8.15 / 8.15 2.15
Ceskabens 1 500 12.50 08/07/2007 - 06/10/2007 100.80 100.10 -0.35 -0.53 11.38 / 11.38 0.27
Ceskabens 2 1,000 10.50 05/09/2007 28/11/2008 100.00 100.00 0.00 -0.05 -0.09 - /-
Ceskabens 3 1,500 11.25 03/07/2007 27/03/2012 100.35 100.35 1163 / - 3.29
CvBHpCKUiA LieMeHT 800 13/12/2007 12/06/2008 99.95 99.95 0.05 / 0.05 0.98
CHX3 1,000 10.70 02/10/2007 02/10/2007 29/09/2009 100.69 100.45 0.00 111/ 8.74 0.27
COK-ABTOKOMT. 1,100 12.00 25/10/2007 24/04/2008 100.90 100.90 0.10 0.45 11.12 /1112 0.74
TAV® 4,000 8.42 13/09/2007 11/09/2008 09/09/2010 99.35 99.05 0.00 -0.45 3.62 /9.31 1.08
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TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.65 100.65 0.00 0.24 131/ 7.04 0.61 138
B3 1,000 9.25 22/06/2007 20/06/2008 18/06/2010 101.30 100.80 0.00 0.05 2.84 1830 0.87 253
TeH3op 500 12.20 20/11/2007 20/05/2008 17/11/2009 100.30 99.95 0.00 481 [12.39 0.80 644
TepHa 1 500 1.00 18/12/2007 18/12/2007 16/12/2008 - - - - - #NJANA. [ #NIANA.| -
TepHa 2 1,500 12.60 09/11/2007 09/11/2007 04/11/2011 99.50 99.50 0.00 -0.20 1.27 1 14.36 0.34 832
TexHoHwukonb 1,500 10.00 14/11/2007 14/05/2008 11/11/2009 100.70 100.70 0.00 0.15 0.15 359 /937 0.81 357
TpaHcMauw 1 1,500 1.00 01/12/2007 - 01/12/2007 94.05 94.05 15.67 / 15.67 0.39 962
TpaxcMaw 2 4,000 8.60 16/08/2007 12/02/2009 10/02/2011 102.00 102.00 0.35 3.47 1742 143 156
YMMO 2 4,000 9.50 21/06/2007 19/06/2008 17/12/2009 101.50 101.50 -0.15 3.30 / 8.07 0.87 230
YHUKYM 1,000 12.50 18/12/2007 18/12/2007 15/12/2009 97.00 97.00 3.91 /20.00 0.42 1362
Ypansaron3sasog 1 2,000 9.40 02/10/2007 - 30/09/2008 101.36 101.36 0.00 0.35 - 8.41 /841 113 258
YpansaroH3asog 2 3,000 9.35 03/10/2007 03/10/2007 05/10/2010 100.50 100.50 - -0.30 0.68 / 7.64 0.27 325
Ypan3nektpomeab 3,000 8.25 04/09/2007 02/03/2010 28/02/2012 100.80 100.50 0.00 0.15 -0.05 487 /813 2.24 210
OMAnbsHC 2,000 10.50 13/07/2007 - 08/07/2011 100.20 100.20 0.00 0.12 /012 3.85 182
OHepromatu 700 11.50 27/11/2007 27/05/2008 22/11/2011 103.25 103.25 1.25 1.76 1 7.99 0.85 224
OHeprocbep. pecypcsl 128 17.00 24/07/2007 18/01/2011 101.00 101.00 0.00 15.24 | - 2.34 915
TenekoMMyHukayuu, medua, mpaHcnopm
And 1,500 11.75 20/06/2007 19/12/2007 17/06/2009 99.85 99.85 0.00 3.12 /1243 0.42 657
AxpTen 200 13.00 20/07/2007 18/07/2008 17/07/2009 100.00 100.00 - - 6.58 / 12.42 0.89 647
BonraTenekom 2 3,000 8.20 04/12/2007 02/12/2008 30/11/2010 101.60 101.00 0.00 0.20 3.20 / 7.37 131 155
BonraTenekom 3 2,300 8.50 04/12/2007 - 30/11/2010 103.10 103.10 0.01 0.05 7.60 / - 2.85 124
BonraTenekom 4 3,000 7.99 11/09/2007 08/09/2009 03/09/2013 101.90 101.65 -0.05 273 1731 1.92 137
[anbcaasb 2 2,000 8.85 05/12/2007 02/06/2010 30/05/2012 104.25 104.00 0.00 463 /741 248 134
[Janbcaasb 3 1,500 8.60 05/12/2007 03/06/2009 102.05 101.75 - - 0.00 7.68 [ - 171 134
WetnaiH 2 3,000 10.50 22/11/2007 22/05/2008 100.95 100.65 0.00 0.09 9.79 / 9.79 0.82 397
Wrepa 2,000 9.75 07/12/2007 07/12/2007 100.84 100.84 0.00 0.18 8.03 / 8.03 0.43 238
MITC 4 1,500 7.10 24/10/2007 22/04/2009 102.50 102.50 5.73 / 5.73 1.65 -11
MITC5 1,500 7.10 27/11/2007 25/05/2010 100.43 100.26 7.09 / 7.09 2.51 110
MeracpoH 3 3,000 9.25 16/10/2007 15/04/2008 100.00 100.00 9.43 /- 0.73 364
MMK TpaHcduHaHe 650 11.50 12/07/2007 10/07/2008 100.65 100.65 1111 /1111 0.88 520
PX[ 2 4,000 7.75 05/12/2007 05/12/2007 100.70 100.70 -0.33 6.28 / - 0.44 72
PX[ 3 4,000 8.33 05/12/2007 02/12/2009 104.00 104.00 -0.05 0.20 6.65 / - 2.13 69
PX[ 4 10,000 6.59 #N/AN Ap 14/06/2007 100.02 100.02 - H#NIANA. /-
PX[ 5 10,000 6.67 26/07/2007 22/01/2009 100.55 100.55 -0.05 0.18 6.40 / - 141 58
PX[ 6 10,000 7.35 14/11/2007 10/11/2010 101.90 101.70 0.00 0.20 6.86 / - 2.86 81
PXO 7 5,000 7.55 14/11/2007 07/11/2012 102.95 102.70 0.00 -0.10 7.03 /- 422 80
CeBepo-3anagHbiit Tenexkom 2 1,500 7.50 04/07/2007 03/10/2007 99.95 99.95 0.00 7.89 1 7.89 0.27 230
Cesepo-3anagHbiit Tenekom 3 3,000 9.25 30/08/2007 28/02/2008 24/02/2011 100.00 100.00 1.80 / 9.57 0.62 381
CeBepo-3anagHbiit Tenekom 4 2,000 8.10 13/09/2007 08/12/2011 103.50 103.50 0.00 0.90 7.37 /- 1.32 89
CvbupsTenexom 4 2,000 12.50 05/07/2007 05/07/2007 100.33 100.20 6.28 / - 0.04 78
CvbupsTenexom 5 3,000 9.20 26/10/2007 25/04/2008 101.90 101.50 0.00 721/ - 0.78 150
CvbupsTenexom 6 2,000 7.85 20/09/2007 18/09/2008 16/09/2010 100.50 100.20 -0.25 3.02 /7.68 111 188
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CvbupsTenexom 7 2,000 8.65 21/11/2007 20/05/2009 102.20 101.90 - -0.10 762 / - 1.68 170
Cwmaprtc 2 500 14.00 26/06/2007 - 26/06/2007 100.00 100.00 -0.05 14.01 / 14.01 0.02 814
Cwmaptc 3 1,000 14.10 02/10/2007 30/09/2008 29/09/2009 99.40 99.40 0.10 -0.14 2.09 /3.72 1.17 -198
TpaHcaapo 2,500 11.65 09/08/2007 09/08/2007 05/02/2009 100.27 100.27 0.00 0.07 0.84 / 9.68 0.13 404
YPCU 4 3,000 9.99 01/11/2007 01/11/2007 102.00 100.82 0.26 0.10 6.13 / - 0.35 61
YPCU 5 2,000 9.19 18/10/2007 - 17/04/2008 101.80 101.50 721 /- 0.76 151
YPCU 6 2,000 8.20 22/11/2007 20/11/2008 17/11/2011 101.35 101.05 0.25 247 1743 1.27 161
YPCU 7 3,000 8.40 18/09/2007 17/03/2009 13/03/2012 100.00 100.00 3.27 | 8.56 1.50 265
Yerb-Tlyra 600 9.90 16/08/2007 11/02/2010 102.00 102.00 -0.35 -0.20 9.35 / - 2.15 328
LlenTp. Tenerpac 3 700 9.75 04/07/2007 01/04/2009 100.00 100.00 - 1011 / - 1.48 412
LlenTprenekom 4 7,000 13.80 20/08/2007 - 21/08/2009 113.50 113.25 -0.30 717 1717 177 126
LlenTprenekom 5 3,000 8.09 04/09/2007 02/09/2008 30/08/2011 101.60 101.30 -0.55 2.05 / 6.92 1.08 116
OMPHOHIOH 1,500 13,50 14/08/2007 - 10/11/2009 100.00 100.00 0.29 0.07 12.33 / 12.33 1.86 633
[OxTenekom 3 3,500 10.90 09/10/2007 09/10/2007 10/10/2009 101.10 100.90 -0.53 1.02 / 7.60 0.29 204
[OxTenexom 4 5,000 10.00 12/09/2007 09/12/2009 103.57 103.57 -0.03 8.66 / - 2.05 207
1013itp 2 1,000 9.95 11/09/2007 - 10/03/2009 99.96 99.96 0.00 -0.09 10.36 / 10.36 1.45 437
1013itp 3 2,000 10.40 18/12/2007 16/12/2008 14/12/2010 100.65 100.65 0.10 450 /1017 1.29 423
BaHku u ¢puHaHCHI
A6conior 2 1,000 9.70 01/10/2007 30/06/2008 100.00 100.00 0.00 - 271 /271 0.97 -293
AsTo6aH NHesCT 250 13.00 26/06/2007 23/09/2008 100.20 100.20 0.20 -0.12 13.45 | 13.45 1.02 738
AVKK KO 1,000 9.00 28/08/2007 23/08/2011 100.90 100.70 0.00 -0.20 8.95 /- 3.20 217
AVDKK 2 1,500 11.00 01/08/2007 01/02/2010 112.00 112.00 6.07 / - 2.15 12
AVKK 3 2,250 9.40 15/07/2007 15/10/2010 105.00 105.00 - 7.90 / - 2.65
AVXK 4 900 8.70 01/08/2007 01/02/2012 106.75 106.40 0.00 0.09 - 721 /- 3.59 104
AVXK 5 2,200 7.35 15/07/2007 15/10/2012 101.20 101.20 - 0.45 0.80 7.27 | - 411 106
AVXK 6 2,500 7.40 15/07/2007 15/07/2014 101.41 101.41 0.00 0.01 0.51 734 | - 5.14 102
AVXKK 7 4,000 7.68 15/07/2007 15/07/2016 102.95 102.95 0.00 0.00 0.40 743 | - 6.12 103
AVXK 8 5,000 7.63 15/09/2007 15/06/2018 102.74 102.74 0.00 0.51 747 | - 4.99 91
AVXK 9 5,000 7.49 15/08/2007 - 15/02/2017 101.89 101.75 0.00 0.26 -0.68 742 | - 5.48 100
AK Bapc 2 1,500 8.25 26/07/2007 26/07/2007 22/01/2009 99.98 99.98 0.54 / 8.49 0.09 290
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 100.19 100.19 0.00 0.34 0.14 5.43 [ 11.64 0.74 575
Anbha-bark 1 1,000 - #N/AN Ap - 08/06/2007 - #N/ANA. [ #NJANA. |-
Anbha baHk 2 2,000 6.88 03/10/2007 02/04/2008 31/03/2010 - - - #NJANA. [ #NIANA.| -
Bank CankT-TMeTep6ypr 1,000 9.60 - - 22/06/2009 100.07 100.07 -0.13 #N/AN.A. [ #NJANA. |-
Bro 500 12.50 16/08/2007 16/08/2007 12/02/2009 100.48 100.48 0.08 -0.07 0.92 /9.70 0.15 406
BEPP 575 10.00 06/07/2007 11/10/2009 107.60 107.50 0.00 6.62 / 6.62 1.94
Boapoxaerue 3,000 8.95 05/09/2007 - 03/03/2010 101.70 101.70 0.30 8.40 / - 2.22 235
BTE 4 5,000 6.30 20/09/2007 20/03/2008 19/03/2009 100.00 100.00 2.76 | 6.38 0.69 72
BTB 5 15,000 5.90 26/07/2007 17/10/2013 100.35 100.35 5.96 / 5.96 4.99 31
BTE 6 15,000 6.50 18/07/2007 - 06/07/2016 100.20 100.20 0.04 /0.04 8.91 -146
a3baHk 750 10.50 20/11/2007 19/07/2007 25/11/2008 100.45 100.20 2.91 / 6.66 0.39 419
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Taanpom6ark 1 5,000 7.10 02/08/2007 - 27/01/2011 100.40 100.40 0.40 -0.10 7.09 /- 2.96 102
Taanpom6aHk 2 5,000 6.54 28/11/2007 28/11/2007 20/11/2013 100.32 100.32 6.58 / 5.87 5.00 69
[lensta Kpeaut 1,500 7.09 04/12/2007 - 01/12/2009 100.50 100.50 - 6.98 / - 2.14 102
EspoKommepu 1,000 1150 22/06/2007 21/12/2007 18/12/2009 100.75 100.75 0.20 2.08 /10.19 0.44 444
XunCouMnotexa 600 11.50 25/10/2007 25/10/2007 22/10/2009 100.23 100.11 0.00 -0.18 1.68 / 11.20 0.32 545
XunduHane 500 9.25 22/06/2007 19/12/2008 80.00 80.00 - 20.41 / 20.41 1.17 1377
3eHuT 2 2,000 8.39 17/08/2007 - 16/02/2009 101.06 100.85 0.00 791 /- 1.44 202
3eHuT 3 3,000 8.45 14/11/2007 14/11/2007 09/11/2011 100.49 100.28 0.00 -0.13 0.70 / 7.58 0.38 197
NmnakcBark 2 1,000 1.00 20/10/2007 20/04/2008 100.00 100.00 1.00 / 1.00 0.83 -457
WmnakcBark 3 1,300 1.00 12/11/2007 13/11/2009 100.08 100.08 0.97 /0.97 2.36 -488
WHeectToprbaHk 2 350 10.25 16/10/2007 14/10/2008 100.15 100.15 10.36 / 10.36 1.13 444
Kepp 1 450 11.50 06/07/2007 - 05/10/2007 100.00 100.00 11.98 / 11.98 0.26 620
Kepp 2 1,000 11.15 18/09/2007 18/03/2008 15/09/2009 100.37 100.37 3.70 / 11.06 0.66 522
KMB 2 3,400 7.75 05/12/2007 03/12/2008 30/11/2011 100.70 100.70 - 2.48 | 7.36 131 154
TNokoBaHk 2 500 10.65 - 22/04/2008 101.20 100.70 0.00 - /- -
Macrep6aHk 2 1,000 1150 23/11/2007 - 23/05/2008 100.58 100.58 0.00 0.48 11.10 / 11.10 0.81 521
Mactep6aHk 3 1,200 11.75 05/12/2007 05/12/2007 30/11/2011 101.30 101.30 0.00 11.46 / 9.00 3.23 521
MOM 3 6,000 7.60 04/10/2007 04/10/2007 01/10/2009 100.25 100.25 - 0.87 / 6.79 0.28 123
Mensesb 750 13.00 05/09/2007 05/09/2007 01/09/2010 100.35 100.22 0.00 - 0.79 / 12.12 0.19 636
MWA 1 2,200 10.00 - 20/09/2012 103.00 103.00 0.00 -0.60 - /- -
MWA 2 1,000 8.60 07/08/2007 - 09/08/2008 101.20 100.80 0.00 0.10 7.90 / 7.90 1.01
MWA 3 1,500 9.40 30/08/2007 26/02/2009 23/02/2012 100.67 100.67 0.00 -0.03 3.46 1 9.27 1.44 334
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 100.70 100.70 0.00 -0.18 -0.35 2.15 /9.01 0.43 333
MJTK ®uHaHc 550 12.90 26/07/2007 - 23/07/2009 99.96 98.50 0.00 14.00 / 14.00 1.62 776
MMB 2 3,000 6.50 15/08/2007 13/02/2008 11/02/2009 100.22 100.22 248 1 6.23 0.60 60
MOWA 1 1,500 9.00 21/12/2007 - 21/12/2010 102.15 102.15 8.29 /8.29 2.34 224
MOWA 2 3,000 7.99 07/09/2007 19/12/2007 07/09/2011 100.45 100.45 - 797 1711 2,57 212
MOUTK 1 3,000 9.00 27/09/2007 - 26/09/2009 100.10 100.10 0.00 -0.25 9.11 /- 1.37 313
MOUTK 2 4,000 8.99 25/09/2007 26/03/2009 26/03/2011 99.00 99.00 -1.15 -1.26 4.76 1 9.83 1.50 385
Moc. 3anor. bark 800 11.65 16/11/2007 - 17/11/2009 100.35 100.35 - 11.80 / - 1.93 563
MocKommepubaHk 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 100.65 100.55 0.00 2.55 /810 0.43 245
MocKommepubaHk 2 3,000 8.40 21/08/2007 19/08/2008 15/02/2011 100.09 100.04 0.00 2.77 | 8.50 1.02 268
Homoc 6 800 10.03 16/08/2007 - 16/08/2007 100.50 100.35 7.30 /7.30 0.15 174
Homoc 7 3,000 8.25 18/12/2007 18/12/2007 16/06/2009 100.24 100.24 -0.07 1.98 /7.90 0.46 225
Oprpac6aHk 500 10.00 11/08/2007 10/02/2009 100.10 100.10 6.02 / 6.02 1.48 21
lMetpokommepu, 2 3,000 8.50 29/08/2007 31/08/2009 101.00 100.70 0.00 -0.15 -0.14 8.22 /- 1.86 225
Mpo6usHec 5 1,000 9.69 31/10/2007 29/04/2009 100.15 100.15 8.99 /8.99 1.59 304
MpocesiabbaHk 4 600 8.20 01/11/2007 - 01/11/2007 100.50 100.20 0.05 7321732 0.35 172
36 NuanHr 500 12.50 26/09/2007 26/03/2008 23/09/2009 100.15 100.15 - 4.35 [ 12.60 0.66 668
PenHuc 750 10.40 02/10/2007 01/04/2008 30/03/2010 99.11 99.11 -0.04 0.32 3.40 /11.90 0.68 602
PocbaHk 3,000 7.89 16/08/2007 15/02/2009 101.12 101.00 0.00 0.16 7211721 1.45 136
PCXb 1 3,000 7.20 05/09/2007 04/06/2008 100.10 100.10 7.28 1728 0.87 155
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PCXE 2 7,000 7.85 22/08/2007 - 16/02/2011 103.00 102.70 0.40 714 | - 3.00 107
PCXE 3 10,000 7.34 23/08/2007 18/02/2010 09/02/2017 101.05 100.75 - 0.25 2.09 / 7.08 2.26 109
PTK-NuauHr 4 2,250 8.80 09/10/2007 - 08/04/2008 100.47 100.47 -0.16 8.33 /833 0.72 242
PTK-NuauHr 5 2,250 8.80 16/08/2007 16/08/2007 12/08/2010 100.24 100.24 0.01 0.37 / 7.28 0.15 172
Pycckuit CTaHzapt 3 2,000 8.40 22/08/2007 - 22/08/2007 100.47 100.47 0.33 5.67 / 5.67 0.17 16
Pycckuit CTaHzapt 5 5,000 8.50 13/09/2007 11/09/2008 09/09/2010 100.60 100.60 0.00 317 /812 1.09 231
Pycckuit CTaHzapT 6 6,000 8.10 15/08/2007 15/08/2007 09/02/2011 100.00 100.00 0.35 / 8.15 0.14 257
Pycckuit CtaHgapt 7 5,000 8.50 25/09/2007 25/03/2008 20/09/2011 109.65 109.65 -0.71 [ -3.73 4.00 -670
Pyc®anaHcbaHk 1 1,500 7.65 04/12/2007 02/12/2008 101.15 101.15 - - 6.92 /- 1.31 111
PycbBark 1 1,400 10.00 20/09/2007 - 19/03/2009 101.65 101.65 0.00 -0.25 -0.35 9.14 /9.14 1.48 320
PycuBakk 2 2,000 9.50 22/08/2007 22/08/2008 22102/2010 100.69 100.41 0.00 0.16 9.47 /9.18 2.16 358
CesepHast KasHa 1,000 10.75 04/10/2007 02/10/2008 29/09/2011 100.40 99.90 -0.20 3.39 / 10.87 1.10 494
CriasWHescTBaHK 2 900 9.00 29/10/2007 - 27/10/2008 100.00 100.00 - 9.19 /9.19 1.19 331
CobuHBaHk 2,000 12.00 14/11/2007 14/11/2007 13/05/2009 100.35 100.00 0.00 - 2.53 /11.81 0.36 602
ConnaapHocTb 1,000 10.75 04/09/2007 04/12/2007 01/12/2009 99.99 99.99 0.00 -0.03 2.08 /11.20 0.41 543
Coto3 1 1,000 9.25 26/07/2007 24/04/2008 101.50 101.35 - - -0.08 7711771 0.76 199
Coto3 2 2,000 8.37 04/10/2007 05/10/2009 100.27 100.27 0.00 0.02 - 8.40 / - 1.94 240
CTWH 300 15.50 02/10/2007 01/04/2008 100.99 100.99 0.00 1.48 0.99 14.53 | 14.53 0.66 848
CymocTpouTenbHbIN 1,500 10.50 05/07/2007 02/07/2009 100.28 100.28 0.00 -0.07 -0.17 0.09 /0.09 1.94 -147
TathHK 500 11.00 08/08/2007 - 06/02/2008 100.00 100.00 11.25 [ 11.25 0.55 542
Tat®okg 3 1,500 10.00 21/08/2007 20/11/2007 19/05/2009 100.60 100.60 0.00 1.93 / 8.87 0.38 314
TK ®uHatHc 1,000 10.50 20/09/2007 - 18/09/2008 100.00 100.00 10.75 / 10.75 1.06 482
TpatcKanutan 800 9.20 27/08/2007 29/05/2008 01/06/2009 100.16 100.16 0.00 454 /933 0.83 358
TpaHcPuHaHC 3,000 10.50 25/06/2007 25/09/2009 102.00 102.00 9.86 / - 1.83 342
TypaHanem 3,000 7.75 09/10/2007 06/10/2009 100.13 100.13 - - 7.83 1783 1.97 186
YBPP 2 1,000 11.00 05/07/2007 - 02/07/2009 100.05 100.05 0.00 -0.05 021 /021 1.98 443
YpanJnaunrLientp 1,000 11.50 24/10/2007 24/10/2007 28/10/2009 100.20 100.20 0.00 0.21 10.39 / 11.10 0.31 536
YPCA 1 1,500 7.65 26/07/2007 24/04/2008 100.20 100.20 7.61 1761 0.76 189
YPCA 2 1,500 7.60 14/09/2007 12/12/2008 100.05 100.05 7.78 11778 132 194
YPCA3 3,000 9.60 06/12/2007 04/06/2009 100.70 100.70 - 941 / - 1.67 342
YPCA5 3,000 10.05 23/10/2007 - 18/10/2011 106.15 106.15 1.16 8.50 / - 331 232
XK 2 3,000 9.25 13/11/2007 12/05/2009 11/05/2010 100.70 100.50 0.00 -0.13 -0.06 6.10 /9.09 1.62 313
XKo 3 3,000 9.45 21/06/2007 18/09/2008 16/09/2010 - - - #NJANA. [ #NIANA.| -
XKo 4 3,000 9.95 18/07/2007 15/10/2008 12/10/2011 101.85 101.65 0.00 0.30 -0.10 2.78 1 8.81 114 297
XMIK OtkpbiTve 200 11.00 14/08/2007 - 11/11/2008 99.50 99.05 0.00 12.07 / - 117 657
LlenTpWHBecTbark 2 1,500 10.00 10/11/2007 10/11/2007 11/11/2009 99.90 99.90 1.72 11047 0.36 481
OkenobaHk 1,000 10.75 26/06/2007 25/12/2007 29/12/2009 100.20 100.20 0.00 0.20 2.18 1 10.75 0.45 498
Onemre 200 21/08/2007 08/02/2008 99.71 99.71 0.45 / 0.45 0.64 -509
FOHMacTpym GaHk 1,000 11.00 21/08/2007 17/02/2009 101.10 100.31 0.11 411 /411 1.48 -167
lleeckass u nuwesass NnpoMbIWAEHHOCMb
Arpokom 1,500 10.75 26/06/2007 - 21/06/2011 100.00 100.00 0.00 0.05 / 0.05 3.80 505
ArpoxonamHr 1,000 13.00 20/07/2007 20/07/2007 24/07/2009 100.08 100.08 0.00 -0.06 -0.03 0.49 / 12.45 0.08 667
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Bocrok-Cepauc 1,500 10.99 13/09/2007 13/03/2008 10/09/2009 - - - #NJANA. [ #NJANA.| -
[QbiMos 800 10.99 02/11/2007 02/05/2008 30/10/2009 100.45 100.30 0.00 0.03 -0.11 403 /10.77 0.76 492
3epHosast kom. HacTiowa 1,000 12.50 22/06/2007 20/06/2008 18/12/2009 100.00 100.00 0.00 5.29 / 12.89 0.81 690
Kapar 2 500 12.00 26/06/2007 25/12/2007 221212009 100.00 100.00 - 2.55 [ 12.35 0.44 650
KBK YepeLumyLuki 700 11.30 03/09/2007 - 02/03/2009 100.15 99.80 0.00 4.86 / 4.86 150 -03
KpacHbii BoraTeipb 2,000 11.00 16/08/2007 14/02/2008 11/02/2010 100.15 100.05 0.00 2.78 1 11.08 0.57 526
MenbH. KoM6. B COKITbH. 1,000 1150 30/08/2007 30/08/2007 26/02/2009 99.95 99.95 1.39 /11.89 0.18 614
Mutrexa dya 1,000 12.50 21/08/2007 19/02/2008 16/02/2010 101.00 101.00 - 2.88 /11.37 0.58 554
MKX 2 1,000 12.90 28/08/2007 26/02/2008 25/08/2009 99.99 99.99 0.00 -0.01 424 /1174 0.59 588
MsicHast kopn. Espocepauc 1,500 13.25 18/09/2007 18/12/2007 100.33 100.33 0.22 13.16 / 13.16 0.43 725
Hosbie YepemyLuku 2 300 11.30 24/07/2007 22/04/2008 100.00 100.00 0.00 1.00 0.00 11.77 1 11.77 0.72 587
HyTpulHsecTXonauHr 1,200 9.50 11/09/2007 09/06/2009 100.12 100.12 -0.13 483 /483 1.76 -101
Owmena 50 18.00 04/07/2007 03/10/2007 102.00 101.52 0.00 -0.24 12.24 | - 0.25 648
0oCT2 1,000 08/11/2007 - 08/05/2008 99.60 99.60 0.45 -0.29 0.45 / 0.45 0.88
Oreu. Nexapcrsa 2 1,300 10.25 21/08/2007 21/08/2007 17/02/2009 100.00 100.00 1.07 /10.33 0.16 466
0X3 900 22/08/2007 21/05/2008 18/11/2009 100.00 100.00 - 0.00 / 0.00 2.42 -552
Ouakoso 2 1,500 8.50 21/09/2007 - 19/09/2008 99.62 99.62 0.00 0.02 - 9.00 / - 1.10 26
MapHac 2 1,000 10.80 23/08/2007 19/11/2009 17/11/2011 100.00 100.00 0.00 - 0.00 6.44 | 11.24 1.93 512
Pycckuit TexcTnb 2 1,000 12.75 06/09/2007 - 05/03/2009 95.70 95.00 -0.15 -0.05 16.55 / 16.55 1.32 1241
Pycckuit TexkcTurb 3 1,200 12.00 23/10/2007 23/10/2007 20/10/2009 99.12 99.12 - 0.30 0.43 2.21 / 15.10 0.30 914
CaH WHtep6pio 2 4,000 8.00 16/08/2007 - 13/08/2009 101.50 101.10 0.00 -0.20 7.46 | - 1.84 152
CuHeprust 1,000 10.70 24/10/2007 24/10/2007 22/04/2009 99.90 99.90 0.00 -0.12 211 /1121 0.31 546
Cnaprak T[l 500 13.00 25/07/2007 - 23/01/2008 100.00 100.00 13.36 / 13.36 0.50 742
Tanocto 2 1,000 10.00 07/09/2007 07/09/2007 06/03/2009 99.95 99.95 -0.05 0.15 1.32 1 10.35 0.20 467
Xne63asog Ne28 2 75 12.00 11/09/2007 - 09/12/2008 100.00 100.00 - 12.55 / - 1.22 648
Yepkun3oso 2,000 8.85 04/12/2007 02/06/2009 31/05/2011 100.05 100.05 0.00 0.05 4.62 19.01 1.68 305
OpKOH NpoayKT 1,200 11.40 13/09/2007 13/03/2008 10/09/2009 99.95 99.95 0.00 - 392 /11.74 0.63 587
J0KO 2 1,500 10.50 27/07/2007 25/01/2008 22/01/2010 100.70 100.70 -0.05 222 1946 0.53 373
FOHUMUAK 2,000 9.75 11/09/2007 08/09/2009 06/09/2011 102.45 102.45 0.00 0.45 4.79 | 8.69 1.85 270
Topeoens
AsTOMMP 1,000 11.66 04/09/2007 04/09/2007 01/09/2009 100.36 100.36 0.00 0.03 0.96 /9.97 0.19 431
AINA 1,500 10.99 24/08/2007 24/08/2007 21/08/2009 100.50 100.50 - 0.25 0.24 0.69 /8.17 0.17 258
Anbkop 1,500 10.75 11/12/2007 11/12/2007 08/12/2009 100.45 100.15 0.00 - 2.01 /1034 0.44 460
Anteka 36.6 3,000 9.89 03/07/2007 01/07/2008 30/06/2009 101.65 101.65 0.00 -0.05 9.18 /9.81 0.88 397
ApbGar Mpectink 1,500 10.50 22/06/2007 - 20/06/2008 100.10 100.10 - 0.03 - -0.01 /-0.01 0.96 -560
Atnant M 1,000 12.25 15/11/2007 15/11/2007 13/11/2008 100.03 100.03 0.00 0.03 -0.12 11.85 / 12.47 0.36 664
baHaHa-Mama 1,000 11.25 26/10/2007 26/10/2007 23/10/2009 100.49 100.49 0.00 0.09 -0.71 151 /9.96 0.32 428
BenasKomnnexkt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 98.11 98.11 - -1.19 5.70 / 15.56 0.71 943
Benbiit Pperat 1,000 14.50 13/09/2007 - 17/12/2009 100.52 100.52 0.00 - 0.48 15.03 / - 1.86 866
Bpa3epc 500 12.50 21/06/2007 21/12/2007 25/12/2009 100.20 99.95 0.00 -0.12 3.89 /1292 0.43 704
Buktopus 1 1,500 10.40 02/08/2007 29/01/2009 100.55 100.55 -0.19 10.26 / 10.26 1.34 429
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Buktopust 2 1,500 10.89 21/08/2007 - 16/02/2010 101.90 101.90 -0.16 0.65 10.30 / - 2.10 418
la3akc 1,000 10.50 21/06/2007 19/06/2008 16/12/2010 100.85 100.85 0.05 - 2.88 /9.82 0.85 399
Doxein-3p-Cu 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 100.57 100.57 0.00 0.08 -0.02 2.87 1 8.97 1.18 311
Doxein-3p-Cu 2 1,200 5.00 04/12/2007 04/12/2007 100.02 100.02 0.02 5.01 / 5.01 0.44 -54
[Qvkast Opxuzest 1,000 12/07/2007 09/04/2009 100.15 100.15 -0.08 /-0.08 181 -585
[Qvkem 3,000 9.25 20/09/2007 - 17/03/2011 98.00 95.10 -1.15 -1.75 10.64 / - 2.88 442
[Qvkeuc TpeiguHr 1,800 11.00 20/07/2007 20/07/2007 20/07/2009 100.15 100.05 0.00 - 0.40 / 9.81 0.08 527
[JlomodhuHaHe 1,000 12.50 16/08/2007 - 14/02/2008 99.70 99.05 -0.63 13.91 / 13.91 0.55 792
Espocets 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 99.99 99.99 0.00 0.01 0.14 2.48 | 10.52 0.42
EnuHas Espona 1,200 10.75 18/10/2007 16/10/2008 14/10/2010 100.10 100.10 - - 450 /1093 1.13 498
Wmnnoaus 300 11.30 01/08/2007 01/08/2007 30/07/2008 100.00 100.00 0.00 -0.14 -0.10 1.20 / 11.37 0.11 565
WHkom-Naga 1 700 12.00 23/08/2007 22/11/2007 100.55 100.55 0.38 - 11.08 / 11.08 0.38 531
WHkom-Naga 2 1,400 12.00 17/08/2007 12/02/2010 100.82 100.82 0.00 0.32 0.35 12.15 / 12.15 2.04 595
WHmapko 1,000 10.50 22/06/2007 19/12/2008 100.20 100.20 - -0.10 3.49 /3.49 1.33 -224
WHnpom 2 1,000 10.70 19/07/2007 15/07/2010 100.11 100.11 - -0.05 -0.47 10.93 / 10.93 2.33 475
WHnpom 3 1,300 8.95 21/11/2007 18/05/2011 100.40 100.40 0.00 0.00 - 9.02 /9.02 3.09 287
Wckpacodpt 300 13.30 04/09/2007 - 02/03/2010 101.02 101.02 0.00 0.62 0.08 13.23 / - 2.01 695
Kapo 700 12.50 26/06/2007 24/06/2008 221212009 100.27 100.27 0.00 0.02 0.17 5.20 / 12.58 0.83 660
Kapycenb ®uHac 3,000 9.75 20/09/2007 18/09/2008 12/09/2013 102.00 101.70 0.00 1.73 / 8.31 1.10 250
Koneiika 1 1,200 9.40 18/09/2007 - 17/06/2008 100.80 100.80 - 8.84 / 8.84 0.89 304
Koneiika 2 4,000 8.70 22/08/2007 18/02/2009 15/02/2012 100.01 100.01 0.10 331 /898 1.44 306
Koneiika 3 4,000 9.80 22/08/2007 20/08/2008 15/02/2012 101.55 101.55 0.00 0.09 9.72 / 7.80 3.45 352
NasepHa 1,000 11.00 11/10/2007 - 08/04/2010 101.25 100.90 10.81 / 10.81 2.21 466
JIBP VinTeptpeiin 300 14.90 29/11/2007 29/05/2008 26/11/2009 99.80 99.80 0.00 0.00 -0.20 6.21 / 15.68 0.79 952
M. Bugeo 2,000 10.00 21/11/2007 21/11/2007 18/11/2009 100.73 100.73 1.48 /8.35 0.39 271
Martut 1 2,000 9.34 21/11/2007 19/11/2008 102.40 102.40 7.66 / - 1.26 183
Martut 2 5,000 8.20 28/09/2007 23/03/2012 - - - #NJANA. [ #NJANA. |- -
Mapra 1 700 14.84 22/11/2007 22/05/2008 98.88 98.88 0.13 2.95 16.80 / 16.80 0.76 1056
Mapta 2 1,000 05/12/2007 - 06/12/2009 99.50 99.50 - - -0.10 0.20 / 0.20 2.46 -566
Mapta 3 2,000 13.00 03/08/2007 01/02/2008 02/08/2011 98.05 98.05 0.00 -0.48 2.76 2.56 /17.01 0.51 1074
Martpuua 1,200 12/12/2007 10/12/2008 99.90 99.90 0.00 0.80 0.07 /1 0.07 1.48 -564
MuHHecko 500 13.75 13/12/2007 10/12/2009 100.50 100.50 0.00 13.96 / - 191 766
Mup 1,000 10.50 27/06/2007 - 27/12/2007 100.17 99.97 0.10 0.08 10.61 / 10.61 0.45 424
MoHeTka 1,000 10.70 15/11/2007 15/11/2007 14/05/2009 100.20 100.20 -0.14 2.23 110.39 0.37 467
MocO6nla3 1,000 10.75 22/06/2007 - 21/12/2008 102.50 102.50 0.00 9.14 | - 1.25 260
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 100.46 100.46 2.52 110.02 0.45 429
[MatepcoH 2,000 10.00 21/06/2007 19/06/2008 17/12/2009 - - - #N/ANA. [ #NJANA.| -
lMepekpecTok 1,500 8.15 10/07/2007 - 08/07/2008 100.00 100.00 - - - 0.45 / 0.45 1.01 258
Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 99.75 99.30 0.00 -0.10 0.00 5.28 /9.33 1.99 329
Matepoyka 1 1,500 11.45 14/11/2007 12/05/2010 109.75 109.30 0.53 0.26 7.86 / - 2.36 182
Matepoyka 2 3,000 9.30 18/12/2007 14/12/2010 104.35 104.35 -0.01 8.01 /- 2.84 191
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PKC 1,500 9.70 17/10/2007 17/10/2007 15/04/2009 100.50 100.50 0.53 149 /823 0.30 261
Pocuntep 2 400 1000  04/07/2007 - 02/07/2008 100.10 100.10 0.40 10.27 / 10.27 0.89 440
Pocuntep 3 1,000 10.75 30/11/2007 30/11/2007 26/11/2010 100.30 100.30 - 0.20 0.30 1.35 /10.27 0.41 455
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 100.50 99.50 0.00 - 429 | 11.68 0.74 579
CaHBeit 1,000 10.00 05/12/2007 - 03/12/2008 100.06 100.06 0.00 0.06 0.01 10.20 / 10.20 1.26 426
COPYC 1,200 10.20 09/08/2007 08/11/2007 05/11/2009 99.59 99.10 0.00 -0.06 -0.41 1.99 / 12.47 0.34 665
CTonuyHble MacTpoHOMI 1,500 8.60 23/08/2007 21/08/2008 20/08/2009 100.00 100.00 - - 481 /877 1.03 294
TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 99.80 99.50 0.00 0.12 0.10 2.60 / 10.65 0.83 479
TOAMN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 98.90 98.90 0.00 5.51 / 13.66 0.84 763
Ton-Knura 1 700 500  09/08/2007 - 05/02/2009 92.00 92.00 743 /743 1.46 157
Ton-Kura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 101.35 101.35 0.00 429 [ 9.74 1.28 382
YamypTHedTs 1,500 9.50 01/09/2007 - 01/09/2008 100.71 100.71 -0.06 917 /917 1.05 333
YK KOPA 1,000 12.00 17/07/2007 15/01/2008 14/07/2009 100.35 100.00 0.00 -0.13 3.37 / 12.19 0.50 633
®aatoH Aapo 1,000 10.50 02/08/2007 31/01/2008 30/07/2009 100.00 100.00 3.17 / 10.73 0.54 494
lOrTpatautCepauc 1 600 1.00 19/06/2007 19/06/2007 98.74 98.74 10106.31 / 10106.31 ]0.00
lOr TpaauTCepauc 2 1,200 11.50 27/11/2007 25/11/2008 100.50 100.50 1141 /1141 1.22 542
Jlec u cenbckoe xo3slicmeo
Arpuka 1,000 11.80 02/10/2007 01/04/2008 29/09/2009 101.00 101.00 3.75 / 10.66 0.69 484
Arpo-Coto3 1,500 10.75 26/06/2007 - 21/06/2011 100.00 100.00 - - 0.00 0.05 / 0.05 3.80 505
ArpoxonanHr 1,000 13.00 20/07/2007 20/07/2007 24/07/2009 100.08 100.08 0.00 -0.06 -0.03 0.49 / 12.45 0.08 667
Apxapa 1 600 1320 29/06/2007 28/06/2008 100.09 100.09 0.09 -0.09 13.48 / 13.48 0.58 745
Apkapa 2 700 13.31 22/08/2007 - 20/02/2009 100.50 100.50 0.39 0.40 13.27 | - 1.09 714
BenlpanKopm 700 10.90 04/09/2007 04/12/2007 02/12/2008 - - - #N/ANA. [ #NJANA.| -
FOT3K 2 1,500 11.50 21/06/2007 18/06/2009 100.00 100.00 0.00 -0.25 0.03 / 0.03 1.89 -577
113 ®uHanc 400 11.00 23/11/2007 23/05/2008 99.00 99.00 12.52 | 12.52 0.80 656
MocCenblTpom 1,000 14/12/2007 12/12/2008 100.09 100.09 0.09 -0.06 / -0.06 1.49 -577
HIK 500 12.45 02/08/2007 - 31/01/2008 99.60 99.60 0.00 -0.40 13.51 / 1351 0.52 756
oro2 1,200 12.95 27/08/2007 31/08/2007 25/02/2009 100.10 100.10 0.09 0.31 13.25 / 12.56 1.16 731
Masa 1 350 1.00 15/09/2007 - 15/06/2008 100.50 100.50 0.50 / 0.50 0.98 -512
MaBa 2 1,000 12.50 13/08/2007 09/05/2008 21/10/2011 103.30 103.10 0.00 0.00 -0.20 1.89 /9.01 0.78 312
M3 Cotos 300 10.00 09/10/2007 19/07/2007 09/10/2007 99.90 99.90 10.49 / 10.49 0.28 478
Paarynai 1 2,000 1.00 04/10/2007 - 02/10/2008 99.90 99.90 - - 1.08 /1.08 1.27 -459
Paarynsi 2 2,000 10.25 02/10/2007 01/04/2008 27/09/2011 100.10 100.10 0.00 -0.35 1.93 /10.33 0.69 452
Paarynsi 3 3,000 10.99 21/09/2007 20/03/2009 16/03/2012 100.91 100.91 0.00 0.01 4.13 / 10.66 1.45 466
Pycarpo 1,000 8.50 20/07/2007 - 19/07/2008 100.00 100.00 8.67 | 8.67 0.94 285
Cw6 Arp Mpynna 400 11.50 22/08/2007 21/11/2007 20/05/2009 99.00 99.00 3.18 / 14.69 0.36 872
CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 100.20 100.20 0.19 10.61 / - 191 451
Cmpoumenbcmeo
ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 100.75 100.75 -0.24 0.61 11.56 / 11.56 0.84 564
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; OAS
Security Name (IIQSS;eMSI\I/TI\‘jI) CO(L;A)D)OH Next coupon Put Maturity Ask Bid ld;:erlng 5d chng net 1mnceI:ng YTM / YTP Mod. Dur. Spread
ApnamaHt 2 2,000 11.25 23/08/2007 20/05/2010 100.80 100.80 0.00 11.38 / 11.38 2.26 519
TnmaeMocCrpot 1 2,000 1.00 #N/AN Ap - 27/05/2007 - - - #NIANA. [ #NIANA. |-
TmaeMocCrpot 2 4,000 1150 20/09/2007 20/09/2007 17/03/2011 100.80 100.45 0.62 /9.04 0.24 342
[IKC ®XC PB 500 12.00 27/11/2007 27/11/2007 24/11/2009 99.86 99.86 0.35 -0.09 229 12,67 0.39 682
KK courarc 1,000 14.00 21/06/2007 20/12/2007 241212009 100.15 100.15 0.00 2.85 / 14.40 0.42 843
NHkom 1,250 13.10 - 28/03/2008 28/03/2009 100.75 100.75 0.00 0.00 -0.10 - /- -
Wnrerpa 1 2,000 10.50 21/09/2007 - 20/03/2009 99.00 99.00 - 1143 / - 1.44 538
Wnrerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 103.25 103.25 0.05 5.45 | 9.40 2.03 335
Kamckas fnonuHa 2 200 13.50 19/07/2007 - 17/10/2007 100.56 100.56 - -0.20 -0.07 12.23 1 12.23 0.29 627
Kamckas nonmHa 3 500 13.50 13/09/2007 09/06/2008 04/06/2009 100.20 100.20 0.00 -0.30 -0.20 /-0.20 0.98 -582
JICP 1,000 10.00 20/09/2007 - 20/03/2008 100.60 100.60 0.00 -0.05 -0.05 9.33 /9.33 0.67 356
JICP WHesct 2,000 10.70 04/12/2007 03/06/2008 08/12/2009 102.15 101.85 0.00 3.43 | 8.66 0.86 288
MeTtpocTpoi 1,500 8.47 28/09/2007 28/03/2008 23/09/2011 100.00 100.00 159 / 8.62 0.70 288
M-WHaycTpus 1,000 12.25 21/08/2007 16/08/2011 104.86 104.86 0.00 3.97 4.31 11.05 / - 2.96 478
Mupakc 1 1,000 1150 21/08/2007 19/08/2008 102.34 102.34 0.00 0.01 0.08 8.67 / 8.67 1.01 285
Mupakc 2 3,000 10.99 20/09/2007 17/09/2009 104.40 104.40 0.00 - 0.54 897 /- 1.84 296
Mepeceet 200 17.50 03/07/2007 02/10/2007 101.30 101.30 0.10 -0.35 13.42 | 13.42 0.25 756
MWK'5 1,120 9.20 21/08/2007 - 20/05/2008 100.20 100.20 -0.10 9.27 19.27 0.81 301
PWUlpynn 1,200 11.85 27/06/2007 26/06/2008 26/12/2009 100.15 100.15 0.15 0.15 497 [ 12.02 0.84 606
CrpoitMeTPecypc 750 17.00 21/06/2007 21/06/2007 99.99 99.99 19.02 / 19.02 0.01 1269
CrpoiTpaHcla3 3,000 9.60 27/06/2007 - 25/06/2008 102.00 102.00 - 7.66 / - 0.89 190
Cysap-KasaHb 900 12.50 02/10/2007 01/04/2008 31/03/2009 100.15 100.05 0.00 -0.08 5.67 1 12.68 0.67 675
LUyH1 1,000 11.25 25/10/2007 24/04/2008 22/04/2010 101.55 101.05 0.00 0.20 - 2.95 [ -2.20 2.53 -203
LYH 2 1,500 11.44 25/07/2007 23/07/2008 20/01/2010 101.15 101.15 -0.35 -0.10 4.42 /1020 0.92 433
IOCKK 600 14.00 03/07/2007 01/07/2008 100.00 80.00 -10.00 27.19 1 27.19 0.82 1996
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Security Name/ Rating

SOVEREIGN EUROBONDS

(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 99.53125 99.59 0.02 0.05 5.05 10.025 1.423 1.449
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 99.046875 99.11 0.00 0.06 5.04 1.457 2.235 2.226
T45/812/31/11 4.625 31/12/2011 16.131MMM 98.1875 98.25 0.00 0.11 5.07 0.818 3.943 3.962
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 95.984375 96.05 -0.06 0.14 5.17 2.895 7.461 7.213
T41/2 02/15/36 45 15/02/2036 26.397MMM 88.65625 88.72 -0.06 0.03 5.27 1.439 14.934 13.555
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 10 06/26/07 10.00 26/06/2007 2.4MMM 100.05 100.10 -0.01 -2.10 3.19 -134.63 0.01 0.01
RUSSIA 8 1/4 03/10 8.25 31/03/2010 1.845MMM 103.7567 103.88 0.00 -0.78 6.71 58.4 24 1471
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 138.8831 139.26 -0.04 -5.45 6.10 96.0 6.9 9.958
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 175.79 176.29 -0.01 -5.24 6.22 102.88 9.85 18.01
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.021MMM 109.9421 110.07 0.09 -2.94 6.08 94.0 6.8 7.590
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 97.58 97.58 0.02 0.02 5.83 88.75 0.85 0.85
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 89.88 90.13 0.00 -0.44 5.95 80.94 3.50 3.26
RUSSIA 3 11/14/07 3.00 14/11/2007 1.322MMM 98.92 99.05 0.02 0.00 5.61 87.36 0.39 0.38
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 106.31 106.56 0.02 0.02 476 24.92 2.04 2.28
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 122.96 123.24 0.35 0.35 5.70 60.56 5.42 6.77
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.8250 36.24 0.06 0.11 83.64 #N/AN Ap 12 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.8750 36.13 0.11 0.25 60.22 #N/AN Ap 18 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 35.7960 36.20 -0.16 0.75 4571 #N/AN Ap 25 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 37.0380 37.50 -0.04 1.60 32.69 #N/AN Ap 35 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 35.3130 35.87 -0.22 -0.27 26.13 #N/AN Ap 42 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 262.89 #N/AN Ap 0.6 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 119.24 119.49 0.03 0.03 5.47 45.82 1.98 241
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 120.44 120.69 0.09 0.09 5.79 73.64 3.54 4.44
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 126.10 126.30 0.18 0.18 591 81.53 5.05 6.62
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 141.92 142.32 -0.01 -0.01 5.43 74.88 6.27 9.65
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 156.76 157.16 1.42 1.39 6.17 102.33 7.28 11.85
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 142.82 143.17 0.90 0.90 6.30 111.65 10.19 14.70
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.00 113.00 0.00 0.00 6.16 92.32 12.84 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 102.73 102.82 -0.01 0.03 5.32 37.93 1.39 1.43
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 104.25 104.40 0.00 0.39 5.54 41.20 3.38 3.64
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 95.63 95.96 0.00 0.07 4.94 30.07 5.97 591
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 114.37 114.87 0.00 0.05 6.22 102.88 10.92 12.67
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 580.15MM 107.40 107.80 0.02 0.51 5.34 35.93 1.66 1.82
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 113.93 114.36 0.20 0.60 5.40 36.32 254 3.02
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.52 113.64 0.62 0.66 5.98 87.53 5.69 6.47
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 109.11 109.26 0.95 111 6.10 96.35 6.77 7.61
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 121.84 122.24 1.30 2.34 6.39 120.10 10.27 12.87
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 149.47 150.43 1.78 231 6.39 117.48 11.20 17.29
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 111.62 112.37 217 2.88 6.47 122.60 12.70 14.52
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 107.45 107.70 -0.05 -0.05 551 54.44 1.48 1.64
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 106.94 107.69 0.11 0.11 5.66 59.72 375 415
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 138.56 139.06 0.06 0.06 5.87 74.61 6.16 8.75
MEX 5 1/2 02/17/20 5.50 17/02/2020 750MM 101.92 101.92 -0.01 -0.01 5.29 54.51 8.85 9.24
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 159.39 160.19 0.05 0.05 6.12 93.86 9.77 15.75
MEX 6 3/4 09/27/34 6.75 27/09/2034 3.767TMMM 106.67 107.17 0.24 0.24 6.22 98.89 12.67 13.79
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 105.38 105.75 0.00 0.00 4.96 -1.29 157 1.70
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.63 109.00 0.00 0.00 5.66 61.71 3.07 3.43
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 112.25 112.50 0.00 0.00 5.94 85.67 4.98 5.78
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 130.88 131.13 0.00 0.00 6.10 95.56 7.26 9.85
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.38 142.75 0.00 0.00 6.53 136.09 9.28 1352
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 97.50 97.75 0.00 0.00 6.57 135.38 11.85 11.93
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.49 106.69 0.00 0.00 5.44 44.45 174 1.87
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 106.39 106.64 0.01 0.01 5.81 74.61 4.02 4.34
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 103.60 103.85 0.03 0.03 5.84 74.40 5.54 5.78
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 119.16 119.66 0.00 0.00 5.90 76.62 6.77 8.39

19 nioHs 2007 T. Ctp.32/37



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 112.23 112.23 #N/AN.A. 0.00 5.75 75.12 177 1.99
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 113.45 113.85 0.00 -0.01 5.20 62.65 2.97 3.50
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 114.79 115.19 0.00 0.13 6.64 155.79 481 5.74
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.43 95.81 0.00 0.11 6.11 140.16 712 7.01
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 100.21 100.59 0.00 0.42 6.95 179.72 8.41 8.49
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 102.48 102.77 0.00 1.37 711 193.23 9.62 10.17
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 95.65 95.65 #N/AN.A. #N/AN.A. 7.24 200.60 11.91 11.64
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.78 05/08/2009 500MM 105.84 106.09 -0.05 -10895.57 5.78 #N/AN Ap 0.13 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.64 102.89 0.03 0.04 6.03 97.97 3.18 3.33
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 106.80 107.05 0.00 0.07 6.24 116.27 4.78 513
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM 101.97 102.17 0.01 0.01 571 123.20 122 131
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 116.19 116.34 0.19 0.19 6.46 183.71 3.07 3.92
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 104.56 104.91 -0.04 -0.04 7.64 254.18 5.33 5.69
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 140.68 140.93 -0.09 -0.09 8.02 288.34 6.36 9.27
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 86.55 86.85 0.49 0.49 7.59 243.47 8.73 7.61
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 301.07 9.30 8.97
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.04 285.43 9.45 10.84
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 319.73 10.01 11.47
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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 8.41 712 105.27 105.68 0.03 0.23 297 202 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 9.96 6.43 102.90 103.02 0.00 0.00 0.76 145
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 7.99 6.03 101.70 101.78 -0.02 -0.02 0.83 108 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 7.89 6.70 112.41 112.66 0.33 0.33 5.47 161
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.05 6.64 108.09 108.34 0.00 0.00 1.82 158 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.06 7.85 102.28 102.53 0.44 0.44 5.95 276
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 560.131MM 5.67 5.77 99.14 99.34 0.12 0.12 4.97 94
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.53 5.74 110.08 110.38 0.02 0.02 2.05 68
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 724 5.15 107.61 107.86 0.02 0.02 273 60
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.28 6.18 116.13 116.48 0.45 0.45 4.36 108
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.80 5.67 101.08 101.43 0.11 0.11 6.21 101
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.192MMM 6.94 6.74 103.78 103.90 0.24 0.24 8.08 111
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.89 6.61 125.00 125.25 0.27 0.27 11.80 146
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 1.75 6.56 103.16 103.28 0.07 0.07 221 154 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.85 6.41 101.89 102.08 0.06 0.06 124 134 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.56 6.33 101.94 102.03 -0.05 -0.05 0.57 135
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 7.99 6.74 104.65 104.90 0.15 0.15 2.83 166 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 172 7.06 103.53 103.72 0.23 0.23 3.70 197
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.97 6.08 102.06 102.28 -0.07 -0.07 2.05 103 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.35 6.48 103.15 103.53 0.07 0.07 151 136
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.48 752 108.81 109.31 0.45 0.45 5.02 241 BE-/B1BE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 747 7.18 103.01 103.26 0.21 0.21 5.83 210 -/[BA1/BB
SITFIN 7 7/8 03/09 SITFIN Technology 7.875 02/03/2009 200MM 7.67 6.21 102.50 102.74 0.07 0.07 154 114 -/B3/B-
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.81 6.01 101.74 101.83 0.00 0.00 0.36 129
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.81 6.58 100.95 101.10 0.07 0.07 341 153 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.26 6.99 103.24 103.49 0.38 0.38 6.36 183
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.35 6.20 106.86 107.11 0.05 0.05 1.79 114
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.74 6.60 103.20 103.43 0.12 0.12 229 152
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.93 6.86 105.49 105.71 0.26 0.26 357 176 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.86 7.48 104.83 105.08 0.36 0.36 6.28 231
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.37 6.72 101.48 101.61 -0.02 -0.02 0.87 174 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.53 9.47 100.96 101.21 0.16 0.16 5.81 318
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.69 6.08 103.88 104.10 0.03 0.03 2.03 103
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.13 6.22 103.38 103.63 0.12 0.12 2.99 114
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.10 6.64 103.20 103.45 0.23 0.23 4.72 155 /Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.33 7.87 102.19 102.44 0.03 0.03 6.08 165
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 713 5.88 101.68 101.81 0.05 0.05 1.27 83 BRe/ARRR
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GAZPRU 6 1/2 09/15 GAZPRU  Financial 65 23/09/2015 MMM 6.59 6.73 98.45 98.70 0.22 0.22 6.19 156 poTmee
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.82 6.03 100.83 100.93 -0.01 -0.01 1.02 107 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.24 7.14 99.29 99.54 0.09 0.09 6.19 132
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.70 6.03 102.47 102.72 0.03 0.03 3.02 95 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.86 6.23 104.50 104.75 0.18 0.18 4.76 113
RUSB 7.8 09/28/07 RUSB Financial 7.8 28/09/2007 300MM 7.78 6.63 100.24 100.31 0.00 0.00 0.26 194
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.06 7.16 100.69 100.81 0.06 0.06 0.78 218
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 7.64 8.16 97.99 98.24 0.10 0.10 2.82 308
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 8.85 9.55 100.22 100.47 0.20 0.20 5.80 368
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.20 6.87 100.32 100.57 0.05 0.05 5.79 95 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.79 5.94 101.23 101.37 -0.05 -0.05 1.38 88
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.11 6.05 105.30 105.55 0.16 0.16 3.62 95 BBB/AZIBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.24 6.99 101.16 101.41 0.14 0.14 574 69
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.23 6.23 100.19 100.44 0.18 0.18 12.79 107
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.44 753 100.65 100.85 0.00 0.09 0.78 250
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.08 6.98 101.89 102.31 0.00 0.24 1.63 185
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.50 6.89 98.06 98.56 0.00 0.00 045  #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.33 7.07 106.25 106.25 0.00 0.25 333 203 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 11.80 5.76 104.92 104.92 0.00 -0.48 0.73 86
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.54 5.70 103.41 103.63 -0.15 -0.30 0.83 67
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.59 5.95 113.47 113.47  #NJAN.A. -0.50 3.25 91
PETBRA 91/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 797 6.21 114.45 114.45 0.45 -2.05 454 115 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.23 6.48 107.25 107.25 -0.25 -1.00 5.45 141
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.09 6.04 100.60 100.60 -0.10 0.60 6.93 89
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.23 6.40 115.88 115.88 0.75 0.63 7.62 126
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.23 5.81 102.17 102.38 0.14 0.14 3.96 72 AIA2/A
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 457 3.35 102.78 102.78 0.00 -0.04 1.98 24
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.75 3.69 96.64 96.64 0.01 -0.04 3.25 17
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.71 4.06 97.97 97.97 0.00 -0.31 4.65 43
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.67 4.28 95.47 95.47 0.00 -0.36 5.88 28 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 4.80 4.01 114.28 114.28 0.00 -0.74 9.06 -37
SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 3.94 4.01 96.44 96.44 -0.61 -1.78 17.27 -33
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM Communications 4.125 01/03/2009 497.75MM 423 5.62 97.62 97.62 0.12 0.12 1.59 61
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AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.85 6.03 98.30 98.30 #N/AN.A. 0.22 5.89 97
PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 716.258MM 6.10 5.66 100.36 100.63 0.02 0.02 1.07 63
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 995.449MM 7.62 5.69 103.11 103.51 0.02 0.02 1.46 56 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 759 5.37 103.81 103.81 0.04 0.04 1.46 36
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.60 6.80 101.74 102.15 -0.01 -0.01 2.01 170 -/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 7.80 7.48 100.79 101.28 0.12 0.12 2.58 235
BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.32 8.76 95.99 96.39 0.61 0.61 5.00 365 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 8.67 8.84 97.91 98.29 0.81 0.81 5.34 374
BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 750MM 8.53 8.55 96.52 97.02 0.41 0.41 10.40 357
TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #N/AN.A.  #N/AN.A.  #N/ANA. #NJANA. #N/ANA.  #N/ANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.61 7.42 102.86 103.36 0.01 0.21 2.10 230
ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.01 7.64 101.15 101.62 0.03 0.00 2.86 253
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.94 8.35 103.25 103.69 0.05 0.15 3.78 323 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.86 8.75 101.29 101.79 0.08 0.17 6.00 364
VENEZUELA
PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 134.999MM 7.65 7.75 99.46 100.11  #N/AN.A. -1.34 1.61 258
PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM  #N/AN.A. #N/AN.A. #N/AN.A.  #N/AN.A.  #N/ANA. #NJANA. #N/ANA.  #N/ANA. B/B1/CCC
PETROZ 8.37 10/22 PETROZ Energy 8.37 01/10/2022 75MM 8.32 8.30 100.32 100.82 -0.18 -0.18 8.40 313
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