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B3rNAL HA PbIHOK

Makpo3akoHOMMKa

MpeanaeHT PO Bnagumup MyTuH, 0TBEYas Ha BOMPOCHI POCCUSH B MPAMOM 3dupe, He
NPUHEC HEOXMAHHOCTE ANs MHBECTOPOB. MPEe3naeHT NNLlb NOAYepKHYN cTabunsHoe
pasBuTe 9KOHOMWKM P® un Bbickasan 0OECMOKOEHHOCTb B OTHOLUEHWM BbICOKOM
nHnsumM. OCHOBHbIE MOMEHTbI BbICTynneHus MyTuHa:

- MHdnaums B8 PO B 2007 r. NpeBbICUT 3annaH1poBaHHble NapameTphbl, Ye ceiyac oHa
pocturna 8.5%.

- TekyLumi rog o SKOHOMUYECKVM NOKA3ATENAM OKa3ancs Nyylle, YeM 0X1aanoch: poct
BBIT 3a 8 mecsLues cocTasun 7.7%.

- MymwH npusbiBaeT [paBuTENLCTBO
BHELIHETOPrOBOrO PEryN1POBaHWS.

- TlyTH pekomeHayeT rybepHaTopam 0BpaTWUTb BHUMaHWE Ha HaLEHKU 1 MOHOMOMWIO
NepeKynLyKOB CenbXxo3TOBapOB Ha MyHULMNANBHOM YPOBHE.

- BaHkoBcKkoro kpuauca 1 aeHexHow pecpopmbl B Poccum He byaeT.

K OCTOPOXHOCTW B NPUMEHEHUN Mep

Ba3zoBble aKkTVBbI

Pannu B kasHaueiickux obsizatenbctBax CLUA HabupaeT 0BopoThbl OQHOBPEMEHHO C
pocTom BeposTHoCTH CHukeHus fed fund. B 6nuxaiiwee Bpems nybnukaumn sHaummbIx
MaKpPOAAHHbIX He 3annaHNpOBaHO, YTO MOXET MPUBECTY K AanbHENLLEMY MHEPLMOHHOMY
CHIKeHMo cTaBok. [loxopHocTb 10-neTHux 06s3aTenscTB cHusunack Ao 4.46(-0.06)%,
2-neTHux — o 3.92(-0.07)%.

Pa3BuBatoLL1eCcs PbIHKK

"AnneTuT" WHBECTOPOB K PUCKY COKpALLAeTcs NO Mepe Mnpodax Ha (OHOOBbIX
nnowlagkax, a TakkKe CHWKEHUS CTABOK pblHka 0a30BbiX akTWBOB. [lOMOMHUTEMbHBIM
(haKTOpOM Ans PacLUMPEHNs CNP3LOB CryXaT CNeKynATUBHbIE XenaHus 3aduKkcupoBaTh
npubbinb no Hanbonee AOXOAHLIM MO3ULMAM, OT Yero MOryT NocTpajaTh JONMM CTPaH
NatuHckoit Amepuku. Mo ntoram yetsepra cnpag EMBI+ coctasun 194(+2 6.1.).

PbiHOK py6neBbix obnuravuii

TNokanbHbIi AONTOBON PLIHOK COXPaHAET YMEPEHHbIE TEMMbI POCTA, MpK 3TOM MoK eLye
HeBbIcokve ctaBk MBK genatoT npuenexatensHbIMW CrIEKyNSLMW B BbiNyckax nepeoro
ypoBHs. Tem He MmeHee, Oopbba 3a NWKBWAHOCTb MAET MONHbIX XO4OM, a 00bem
npeabsaBnaembix k opepte Gymar octaeTcs BbICOkMM (no0pobHee Ha cmp. 2).
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Moka3saTenn NMKBUAHOCTM

1000

= [JlenoauTbl Gaxkos B batke Poccum
M OcTaTky Ha Kop.CYeTax KpeaUTHbIX OpraHM3aLui

15.10.2007 02.10.2007 19.09.2007 06.09.2007 24.08.2007

WcemoyHuk: LieHmpanbHbii bark PO

CraBku LIBOR

—@&— actual ® 1 week ago

4.80
1w im 2m 3m 4m 5m 6m 12m

MemoyHuk: Bloomberg

®bloyepc Ha cTaBky ®PC (BeposiTHOCTL CHIkeHMs Ao 4.50%)

okT.07 Hos.07 nex.07 AHB.08 ¢es.08 map.08 anp.08 mai1.08

MemoyHuk: Bloomberg

NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Pybnesas nukBuaHOCTb cerogHst ytpom nononHunacs o 907.5(+135.5) mnpg py®.
Ocrartkn Ha kopcyetax Bblpocnu fo 513.4(+72.9) mnpg pyb., a genoautbl 6ankos B LB
coctaBunm 394.1.5(+62.6) mnpg py6. CyuwiectBeHHoe nomonHeHne pybnen, BeposTHO,
BbI3BaHO noratueHuem Boinycka OBP 4, o6bemom 250 mnpa py6., pasMeLLEHHOro B UIOHe C
Lenblo CTepunuaauum cpeacts, nomnyyeHHslx ot IPO BTE n SPO C6epbaHka. Ctasku
[EHEXHOr0 pbiHKa B YETBEPr BepHynucb B Auana3oH 4-5% no opHopHeBHbiM MBK.
CerogHs Ha OTKpbITME Overnight HaxoauTCS B TOM Xe AunanasoHe.

Crasku LIBOR KOHCONMAMPYOTCS Ha CNIOXMBLUMXCS YPOBHSIX, NP 3TOM NWLUb B AarbHeM
cermeHTe Habnogaetcs cnabas BonatunbHocTb. B yeTBepr 1M LIBOR coctasun 5.00%,
12M LIBOR - 4.90%. [uHamuka poccuiickux NDF coxpaHsieT BonaTunbHOCTb Ha KOPOTKOM
KOHUe KpuBoW. KpaTkocpouHble CTaBkM [fepxatcs B AuanasoHe 1-4%. Bonee
[ONrOCPOYHBIA CErMeHT cTabuneH, 30ech CTaBku HaxoasaTcs B avanasoHe 6-6.5%.

WHBeCTULMM: POKYC Ha NUKBUMOHOCTb

NokanbHbIi AONTOBON PHIHOK COXPaHAET YMEPEHHbIE TEMMbI POCTa, MpU 3TOM MoKa eLue
HeBbicokue cTaBku MBK aenaiot nmpuBrekaTenbHbIMM CEKynsUMA B BbIMyCKax NMepBOro
ypoBHA. B roccektope npownack He3HaunTenbHas dwukcauus npubbinen nocne
[BYXAHEBHOTO pocTa. AKTMBHOCTb MO-MPEXHEMy COCPeAoTOYeHa B AanbHUX BbIMyCKax
O®3, npu 3ToM Hanbonee cTabunbHO BLIMMSAAMT cambll AanbHuiA Beinyck 46020, cnpag
koTopoi k 46018 ocTaeTcs BbICOKUM. B "dhuiukax" nO3MTUBHLIE HACTPOEHUS MOCTENEHHO
pacTBOPSOTCS, MHBECTOPbl OXMAAKOT BOSHUKHOBEHUS HANPSKEHHOW cuTyauun ¢
NIMKBUAHOCTBIO B NEPUOZ, HAMOroBbIX NATEXeN, KOTOPbI HAYHETCS YXe C MOHeAeNbHMKA.
B 7O e Bpems CerofHsWHMIA CTPEMUTENBHBIA POCT CPEACTB Ha KOpPCYeTax W AenosuTax
GaHkoB B LB BbiIrmsgut 0OHagexXMBaOWMWM, YTO CrMaXMBAeT OMAaCEeHUs B BO3MOXHOM
neduuute pybneit.

K HacToslLeMy MOMEHTY CKnafbiBaloTCA BnaronpusiTHbIE YCNOBUS [N1S1 NIOKANBHOTO PhIHKA.
Momumo OXupaHus [anbHemWwero yKpenneHus pybns, YTO NPOJOIKMT MOAKynaTh
HEepe3nOeHTOB, CNEKYNALUMM Ha TeMy JanbHerLmnX KPU3MCOB B POCCUACKON (PUHAHCOBON
cucTEME OTCTYNaKT MO Mepe HaXOXAEHNS SMUTEHTAMW UCTOYHUKOB pecpUHaHCUPOBaHHS, B
TOM uucne 6narogaps nopaepxke LIB. BOMbLUMHCTBO KayeCTBEHHbIX BbIMYCKOB ceivac
BbIMMAAAT NPUBNEKaTENLHO ANS peanusaLiv CpeaHECPOYHbIX CTpaTerui.

MHBecTUUMM: hOKYC Ha AOXOAHOCTb

BbICOKOAOXOAHBIA CErMeHT pblHKa aKTUBM3WPYETCH MO MEepe CHWKEHUS! aKTUBHOCTM B
"tuiukax”. PUHAHCOBBIN CEKTOP, Kak MHAMKATOP HaCTPOEHUS! MHBECTOPOB AEMOHCTPUPYET
OXuBNEHWe B Hanbonee "pelesbix" Bbimyckax OaHkoB. OpHako, LIEHOBOI pOCT mnoka
HesHaunTeneH (B npeaenax 10-20m.1.), YTO BbI3BAHO kak onaceHusamu B geduunte pybnen,
Tak u obluelt TeHOeHUMel K 0TKady OT BbICOKUX KPeAUTHbIX puckoB. Ha Haw B3rnsg,
BOCCTaHOBNeHue cermeHTa high yield Gyaer npoucxogutb 3a cyeT pocta crnpoca Ha
Ka4yeCTBEHHbIE BbIMYCKM BTOPOrO YPOBHS, KOTOPbIE BOLUMN B CIUCOK Bymar, npuHMMaembIx
LIb B obecneyenne no caenkam npsmoro PEMO.

|/|HBeCTVILLI/IOHHbIe naeun

YK Kopa. CrusiHue ¢ rpynnoii "Xonugen" [OMKHO NPUBECTU K CHUXKEHWUKO AOXOAHOCTU MO
BbINycky A0 ypoeHa 10.60% (-200 6.n.), kK TOMy e BbICOKMA KYNOH, YCTAHOBMEHHBIA MO
BbIMYCKY, ABNSETCA OAHUM W3 CamblX BbICOKMX B CEKTOPE TOProBMM.

HwxHe-NeHckoe 3. Boinyck Topryetcs wvpe no cnpagy OTHOCUTENbHO AebloTHOro
Bbinycka. CnpaBeanusblil CP3A OLeHWBaeM Ha yposHe 650 6.M., NOTeHuMan CHWKeHUs
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 4OXOAHOCTU 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 910 npeanonaraeT COKpaLLeHre AOXOAHOCTY MO Bbinycky AMypMeTann
1 Ha 10-156.n.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumy. Mepabii "aLwenoH".
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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

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 103.20 102.70 0.00 6.13 / - 1.95

003 25058 40,655 630  31/10/2007 30/04/2008 100.51 100.35 031 559 / - 0.49

003 25059 40,821 6.10  24/10/2007 19/01/2011 100.15 99.95 0.05 0.80 6.22 /- 2.76

003 25060 40,734 580  31/10/2007 29/04/2009 99.85 99.70 -0.08 0.63 6.09 /- 1.37

003 25061 37,926 580  07/11/2007 05/05/2010 99.60 99.30 0.00 6.17 / - 2.22

003 26198 42,117 600  04/11/2007 02/11/2012 99.00 98.80 1.03 6.26 / - 4.00

003 26199 39,991 610  16/01/2008 11/07/2012 100.00 99.40 0.00 6.32 /- 3.90

003 27026 16,000 700  12/12/2007 11/03/2009 101.20 100.50 0.00 577 / - 127

003 46001 60,000 1000 12/12/2007 10/09/2008 103.00 102.90 -0.05 0.40 6.74 | - 0.81

003 46002 62,000 900  13/02/2008 08/08/2012 109.20 108.80 -0.11 0.55 6.31 /- 3.78

003 46003 37,298 1000  16/01/2008 14/07/2010 109.15 108.50 6.53 / - 2.28

003 46012 40,000 121 01/10/2008 05/09/2029 7137 7137 -0.04 0.73 4.42 6.81 /- 13.66

003 46014 58,290 900  12/03/2008 29/08/2018 108.70 108.38 -0.06 1.64 6.56 / - 7.08

003 46017 79,995 850  14/11/2007 03/08/2016 106.40 106.35 0.13 1.48 6.28 / - 6.11

003 46018 125,068 900  12/12/2007 24/11/2021 111.23 111.21 0.42 3.32 6.43 /- 8.23

003 46020 79,057 690  13/02/2008 06/02/2036 102.38 102.05 0.17 267 6.84 /- 11.87

003 46021 49,866 750  20/02/2008 08/08/2018 100.10 99.65 0.00 6.36 / - 7.25

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 101.51 101.51 0.00 0.15 761 /- 0.56 204
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 111.70 110.00 0.00 0.28 6.29 / - 2.60 14
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 109.00 109.00 -0.10 1.39 6.45 / - 492 11
Mocksa 40 5,000 10.00 26/10/2007 26/10/2007 - - #NJANA. [ #NIANA. |-

Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 106.15 105.80 0.00 -0.04 6.31 / - 233 23
Mocksa 43 5,000 10.00 17/11/2007 17/05/2008 - - #NJANA. [ #NIANA. |-

Mocksa 44 20,000 10.00 24/12/2007 24/06/2015 109.00 109.00 0.30 1.39 6.48 / - 5.39 11
Mocksa 47 10,000 10.00 28/10/2007 28/04/2009 104.70 104.40 -0.45 6.03 / - 1.33 25
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 100.00 100.00 - 0.90 9.73 I - 181 364
BatukopToctaH 5 1,000 8.02 07/11/2007 04/11/2009 101.75 100.00 0.00 5.37 7.69 / - 174 171
Benoropoackas 06n. 2 320 13.50 29/10/2007 29/04/2008 102.80 102.50 0.00 843 /- 0.46

Benoropoackas o6n. 3 2,000 8.38 15/11/2007 10/11/2010 100.15 99.40 0.78 8.73 / - 248

Benoropoackas o6n. 4 1,020 - 24/10/2007 19/10/2011 - - - #N/ANA. [ #NJANA. |-

Bonrorpap 1 450 9.20 17/01/2008 17/07/2008 103.15 103.15 0.00 11.41 4.96 / - 0.69 -56
Bonrorpap 2 600 9.65 20/12/2007 21/12/2009 104.60 104.60 7.20 / - 1.85 121
Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 99.50 99.40 0.00 8.82 851 /- 213 239
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.53 101.75 10.16 8.65 / - 0.98

Bonrorpapckas o6n. 351 600 10.99 11/06/2009 102.19 102.19 0.00 9.68 - /-
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cyb6gpedepanbHble

BopoHexckas o6n. 1 600 13.00 15/12/2007 15/12/2007 100.84 100.84 0.00 -0.06 771/ - 0.15 228
BopoHexckas o6n. 2 500 12.00 17/12/2007 18/06/2009 105.10 105.10 6.40 881 /- 1.39 290
BopoHexckas 06n. 3 500 10.25 31/12/2007 27/06/2011 106.00 100.10 6.61 946 /- 2.85 308
WkpyTckas obn. 312 900 8.00 24/10/2007 23/10/2008 - - - - #NIANA. [ #NJANA. |-

WpkyTckas obn. 311 1,500 9.00 20/12/2007 17/12/2009 101.25 101.00 0.00 -0.03 8.17 / - 1.83 203
WpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 99.50 98.60 -0.25 5.10 8.14 / - 1.36 -256
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 99.21 99.21 0.00 834 /- 1.07

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 100.64 100.64 0.76 0.95 7.85 /- 1.61 191
Kanyxckas o6n. 1 300 9.00 24/12/2007 24/12/2007 - - - #NIANA. | #NJANA. |-

Kanyxckas o6n. 2 1,300 8.60 03/12/2007 29/08/2011 101.40 100.00 0.70 7.24 853 /- 3.05 228
Kapenus 500 8.15 10/12/2007 02/06/2010 100.75 100.75 9.74 7.69 /- 2.18 83
Kuposckas o6n. 1 400 8.39 21/12/2007 22/12/2008 100.65 100.10 7.80 /- 0.39 245
Kuposckas o6n. 2 600 8.45 2711212007 24/09/2009 100.55 99.90 859 /- 1.66 266
KnuHckuit p-H 2 300 9.75 15/11/2007 13/11/2008 100.80 100.80 9.14 /- 0.92 338
Komu 5 500 13.00 24/12/2007 24/12/2007 101.40 101.40 - 525 /- 0.17 -10
Komu 6 700 12.50 14/04/2008 14/10/2010 111.50 109.93 0.00 - 762 /- 244 145
Kommn 7 1,000 10.00 23/11/2007 22/11/2013 107.00 104.50 0.00 2.70 773 | - 4.34 136
Komm 8 1,000 9.00 05/03/2008 03/12/2015 96.70 96.70 -1.30 778 [ - 5.13

Koctpomckas obn. 4 800 11.00 11/12/2007 11/03/2008 101.05 101.05 0.05 0.15 851 /- 0.36 301
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 101.01 101.01 - 1.01 6.54 /- 0.92 90
KpacHosipckuit kpait 3 3,000 6.00 02/04/2008 01/10/2008 98.96 98.96 0.00 -0.19 7.27 | - 0.88 162
KypraHckasi o6n. 500 9.25 17/12/2007 17/12/2009 99.95 99.10 0.00 - 9.84 /- 1.80 374
JleHuHrpapckas obn. 2 800 14.01 12/12/2007 08/12/2010 118.25 118.25 0.68 752 /- 241 135
TNMeHuHrpagckas 06n. 3 1,300 12.50 14/12/2007 05/12/2014 127.80 12375 0.00 -1.23 754 | - 471 116
TMuneugas obn. 4 1,500 7.95 22/01/2008 19/07/2011 98.00 98.00 240 8.76 / - 2.99 276
MaragaH 450 11.00 17/12/2007 15/09/2008 101.50 101.50 9.58 / - 0.80 385
Mapuii 3n 500 825  22/11/2007 23/05/2009 100.73 99.10 0.00 857 / - 1.38 268
MockoBckas 06n. 4 9,600 11.00 23/10/2007 21/04/2009 - - #NJANA. [ 4NIANA. |-

Mockosckas 061. 5 12,000 10.00 01/04/2008 30/03/2010 106.99 106.99 0.15 2.03 6.96 / - 2.08 93
MockoBckas 06n. 6 12,000 9.00 23/10/2007 19/04/2011 - #NIANA. [ #NIANA. |-

Mockosckas 06n. 7 16,000 8.00 24/10/2007 16/04/2014 - - - #NIANA. [ #NIANA. |-

Huxeropopckas o6n. 2 2,500 9.99 02/11/2007 02/11/2008 101.50 101.15 -0.15 0.09 7.38 /- 0.47 215
Hwxeropogckas 06n. 3 2,000 8.70 25/10/2007 20/10/2011 - - - #N/ANA. [ #N/ANA. |-

Hosocubupek 3 1,000 12.00 12/01/2008 14/07/2009 107.85 107.20 742 | - 147 154
Hosocubupck 4 1,500 8.60 25/12/2007 24/06/2010 100.50 100.50 0.00 - 852 /- 2.22 238
Hosocubupckas o6n. 2 2,000 13.30 29/11/2007 29/11/2007 100.67 100.67 033 7.39 /- 0.11 198
Hosocubupckas o6n. 3 2,500 8.50 18/12/2007 15/12/2009 100.70 100.70 0.00 0.23 -0.24 7.68 / - 1.85 175
Horwkck 2 500 1025  22/02/2008 21/08/2009 - - #N/ANA. [ 4NIANA. |-

OpexoBo-3yeso 160 1150  21/12/2007 20/06/2008 100.00 100.00 11.99 / - 0.58 621
MeHaeHcKkas o61. 800 9.45 13/01/2008 13/10/2009 102.70 102.70 4.99 8.18 / - 1.70 190
Camapckas 06. 2 2,000 6.82 13/12/2007 09/09/2010 98.99 98.20 0.00 6.06 757 /- 2.45 141
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

Camapckasi 061. 3 4,500 7.60 15/11/2007 11/08/2011 101.52 101.52 0.12 1.42 7.33 /- 3.08 109
Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 103.29 102.30 0.00 0.35 7.85 [ - 0.60 226
Caxa (Akytus) 6 2,000 10.00 15/11/2007 13/05/2010 104.50 104.50 0.00 0.00 8.29 / - 2.09 174
Caxa (Akytua) 7 2,500 7.95 17/01/2008 11/04/2013 101.03 101.03 0.00 0.24 7.94 | - 417 160
Tambosckas 06n. 400 8.00 27/12/2007 27/09/2008 100.88 100.88 7211 - 0.85 156
Tsepckas 06n. 3 800 7.95 01/12/2007 30/11/2008 100.99 99.65 7.87 [ - 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 98.94 98.45 0.00 738 /- 1.76 318
Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 98.77 98.77 6.50 753 [ - 3.35 254
Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 101.55 101.55 - -0.13 - 773 [ - 1.47 184
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.89 98.00 0.00 6.34 8.87 / - 1.05 309
Ya 4 500 10.03 04/12/2007 03/06/2008 101.66 101.66 0.00 0.83 7.37 [ - 0.56 181
Ypa 5 500 8.40 21/12/2007 18/12/2009 100.49 99.00 0.00 8.36 8.71 /- 1.82 266
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 99.95 99.95 0.01 10.19 745 | - 1.79 228
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 103.85 101.01 0.00 -1.55 793 /- 0.55

Yysaiuwms 4 750 12.33 27/03/2008 27/03/2009 105.40 105.40 -0.55 - 8.43 /- 1.25 260
Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 96.18 96.18 -4.52 -4.32 9.31 /- 2.86 301
fApocnasnb 400 9.00 18/12/2007 17/12/2009 99.49 98.60 0.00 -0.46 0.23 9.63 / - 119 266
fApocnasckas 061, 4 1,000 10.50 24/11/2007 26/05/2009 104.59 104.59 0.59 8.74 7.23 | - 1.36 139
fApocnasckas 06r1. 5 500 7.75 30/12/2007 30/12/2008 100.50 100.50 1.03 721 /- 1.07 149
fApocnasckas 06r1. 6 2,000 7.75 23/10/2007 19/04/2011 - - - #NJANA. [ #NJANA. |-

fApocnasckas 06r. 7 2,000 8.50 01/01/2008 30/03/2010 100.20 100.20 0.00 0.20 0.75 7.68 I - 2.08 170
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 99.62 99.62 0.00 0.97 0.52 473 19.34 1.64 334
ACMK 1,500 12.00  02/01/2008 01/10/2008 31/03/2010 98.83 93.00 0.00 -0.59 6.90 / 17.79 0.80 1158
BaLukupaHepro 3 1,500 830  25/12/2007 19/03/2009 09/03/2011 99.90 98.75 387 1911 1.24 314
lasnpom A4 5,000 822 13/02/2008 10/02/2010 103.24 103.24 0.41 1.44 6.79 / - 2.00 79
la3npom A5 5,000 758 #NIANAp 09/10/2007 - - - #NJANA. | #NIANA. |-

la3npom A6 5,000 695  07/02/2008 06/08/2009 100.50 100.50 - 0.61 6.75 / - 1.60 87
lasnpom A7 5,000 679 01/11/2007 29/10/2009 100.04 100.04 0.00 - 3.30 6.88 / - 175 93
lasnpom A8 5,000 700 01/11/2007 27/10/2011 100.46 100.46 0.00 0.37 1.19 6.98 /- 3.24 73
lasnpom A9 5,000 723 20/02/2008 12/02/2014 101.47 101.47 0.00 053 1.14 7.06 /- 4.80 70
TuppoOrk 5,000 810  02/01/2008 29/06/2011 102.32 102.32 -0.20 1.49 750 /- 2.98

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

rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 98.08 98.08 0.00 -1.92 -1.62 1222 / - 154 608
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 98.90 98.11 0.00 152 0.51 555 / 9.65 2.07 352
Wrepa 2,000 9.75  07/12/2007 07/12/2007 100.03 100.03 0.08 0.28 957 /957 0.12 404
Kyi6biluesasot 2 2,000 8.80  07/03/2008 04/03/2011 99.59 99.00 0.80 9.25 /- 2.72 297
TNewaHepro 2 3,000 854  01/02/2008 27/01/2012 98.72 98.72 0.00 0.72 9.10 / - 3.30 276
TNewarepro 3 3,000 8.02  24/10/2007 18/04/2012 - - - #NIANA. | #NIANA. |-

nykoun 2 6,000 725 20/11/2007 17/11/2009 101.05 101.05 0.55 0.80 6.81 / 6.81 1.79 85
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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 100.60 100.60 0.00 043 1.63 7.05 /- 3.34 79
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 102.10 102.10 0.00 0.60 2.46 7.09 /- 461 74
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 100.25 100.25 0.00 0.15 0.45 721 /753 1.68 161
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 100.25 100.25 1.00 434 1772 3.48 144
MO3CK 6,000 805  11/03/2008 - 06/09/2011 99.66 99.66 0.00 0.49 1.96 832 /- 3.13 203
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 99.44 99.44 0.00 0.22 0.79 4.05 / 7.97 171 200
orK 6 5,000 755 25/10/2007 22/04/2010 19/04/2012 98.33 97.83 0.00 0.06 0.61 4.95 / 8.59 2.07 248
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 99.03 95.60 -1.49 -1.16 3.22 561 / 9.55 2.13 339
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 89.40 89.40 -2.40 -2.30 7.61 / 20.96 0.89 1443
CanasatHed)TeOprCuTHes 3,000 10.00  13/11/2007 - 10/11/2009 102.46 102.46 - 121 0.46 8.85 / 8.85 1.69 283
CaxaTpanHedrel a3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 99.95 99.95 0.00 -0.01 -0.15 3.66 / 12.29 053 653
Cubyp 1,500 770 08/11/2007 05/11/2009 01/11/2012 99.30 99.30 0.00 - 0.86 3.47 1824 173 224
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.39 100.39 0.00 0.24 0.84 878 /- 0.37 327
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 98.80 98.80 0.00 0.34 -1.75 3.35 / 8.48 2.05 240
K 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 99.39 99.00 0.00 3.98 3.01 /829 141 242
K6 2,000 740 27/11/2007 26/02/2008 21/02/2012 99.70 99.10 0.00 - 5.33 0.76 /9.43 0.32 390
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 99.50 99.10 0.00 0.07 0.40 3.07 / 8.66 1.34 279
K 10 3,000 760  20/12/2007 - 17/06/2010 98.71 98.36 0.00 -0.02 0.81 8.39 / #N/AN Ap|2.22 225
TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 98.59 98.59 0.00 0.59 5.18 4.86 | 8.52 2.09 243
Yensibarepro 600 840  15/11/2007 15/05/2008 13/05/2010 100.25 100.25 - 0.35 1.81 / 8.08 0.51 252
OHeprocTpot 1,500 950  23/11/2007 21/11/2008 20/05/2011 95.20 95.20 0.00 -3.54 457 | 14.89 0.89 884
SkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 99.00 98.00 0.00 - - 3.26 /9.99 122 411
®CKE3C 1 5,000 8.80 18/12/2007 18/12/2007 100.45 100.20 0.00 -0.08 721 6.79 / - 0.16 140
®CKE3C 2 7,000 8.25 25/12/2007 22/06/2010 103.00 103.00 0.46 191 712 [ - 224 103
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.35 100.35 - 0.00 0.90 6.88 / - 1.03 118
OCKEJC 4 6,000 7.30 10/04/2008 06/10/2011 101.09 101.09 0.00 1.09 0.90 710 /- 3.28 85
®CKEJC 5 5,000 7.20 0471212007 01/12/2009 100.43 100.43 0.00 0.26 8.53 7.09 /- 1.83 112
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 100.10 99.10 -0.23 0.22 10.36 / - 1.17 446
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.40 99.40 0.00 0.10 -0.75 9.65 / - 1.96 353
BenoH 1 1,500 9.10 05/12/2007 - 03/06/2009 - - #N/ANA. [ #NIANA. |-

BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 99.70 99.70 0.00 9.50 427 1 9.64 158 364
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.00 100.00 0.00 0.00 223 /13.34 0.58 752
3onoto Cenuraapa 2 300 1450 01/01/2008 01/01/2008 28/06/2011 101.00 100.00 0.00 - 0.67 / 12.47 0.19 682
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 99.89 99.89 0.04 10.67 921 /- 1.48 325
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 99.20 99.20 0.00 - 5.28 /9.28 2.03 317
MarneauT 1 1,500 8.25 20/12/2007 18/12/2008 100.00 98.00 - 6.77 9.36 /9.36 1.02 357
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 97.75 97.75 0.00 -0.05 5.46 9.02 /- 3.47 264
MAWP Vuesct 2 1,000 10.80 2711172007 27/11/2007 100.00 97.00 0.00 0.71 26.96 / 26.96 0.10 2006
MAWP VHesct 3 2,000 1115 02/04/2008 - 01/04/2009 98.98 98.98 -0.02 12.28 | - 122 659
Makem 'pynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 99.51 99.51 -0.29 450 / 15.78 0.35 987
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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 100.00 100.00 0.00 -0.01 12.84 893 /- 1.19 309
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 102.49 102.49 0.59 154 3711748 221 139
HuxHe-Nerckoe 1 550 20/12/2007 18/06/2009 99.60 99.00 1.79 042 /042 1.66 532
HuxHe-Tewckoe 2 400 12.00  08/01/2008 - 08/07/2008 99.60 99.60 12.74 | 12.74 061 692
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 99.50 99.50 0.00 1.00 3.24 11327 0.80 737
HCMM3 1,000 1.00  19/11/2007 19/05/2008 - - - #NIANA. | #NJANA. |-

OMK 3,000 920  06/12/2007 12/06/2008 100.10 100.10 -0.46 9.20 / - 0.57 356
PycAn 3 6,000 720 21/03/2008 21/09/2008 99.55 99.55 0.02 785 /- 0.84 219
Cao6ogHbIit Cokon 2 600 1175 22/11/2007 - 22/11/2007 100.00 100.00 - - 11.80 / 11.80 0.08 617
Cao6oaHbIit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 98.80 98.80 0.00 -0.71 -0.10 413 /13.14 0.90 720
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.15 100.00 -0.12 0.27 079 /7.82 0.31 234
TMK 3 3,000 760  25/03/2008 24/03/2009 100.50 100.11 0.00 0.15 750 / 7.50 1.28 171
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 - - - #NIANA. | #NJANA. |-

Xaitnenz Fong 750 1275 02/01/2008 - 02/04/2008 100.30 100.30 0.00 0.55 16.24 12.60 / 12.60 0.40 686
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 100.80 100.80 0.30 0.25 2.13 /838 0.59 278
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 101.00 101.00 -0.22 /-0.22 0.82 571
AsToBa33 5,000 770 25/12/2007 22/06/2010 99.26 99.26 -0.04 -0.39 8.16 / 8.16 2.23 204
AsTonpu6op 500 12.80  31/10/2007 29/04/2009 99.80 99.56 0.24 0.49 / 0.49 1.43 1713
Amren 1,200 800  15/11/2007 - 15/11/2007 99.30 99.30 0.03 18.41 / 18.41 0.06 1233
ApHect 600 24/10/2007 23/04/2008 29/04/2009 - - - #NIANA. | #NJANA.| -

BaronMaLy 1 300 1350  20/12/2007 19/06/2008 102.25 101.00 0.00 163 11.15 / 11.15 0.58 542
BaronMauu 2 1,000 11.00 19/12/2007 15/12/2010 99.38 98.00 0.00 - 1.28 285 /- 2.80 -324
BKM 1,000 9.75 05/12/2007 - 04/06/2008 99.90 99.90 1.80 10.13 / 10.13 0.55 446
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 100.00 99.87 0.00 0.13 0.97 /11.48 0.17 588
BonrabypMalu 600 14.00 09/04/2008 - 08/10/2008 100.00 100.00 0.00 0.13 14.48 | 14.48 0.82 847
BocTokuement 800 12.00 22/11/2007 22/11/2007 19/11/2009 100.11 99.50 0.00 -0.35 0.63 /14.32 0.08 856
rA3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 100.00 100.00 - 0.20 7.67 0.83 / 8.60 0.29 311
TmapoMawwCepsuc 1,000 9.90 2711172007 27105/2008 24]11/2009 99.49 99.49 0.00 6.43 319 /11.04 0.52 535
I'C Cyxoro 5,000 7.85 27103/2008 24]109/2009 26/03/2017 99.00 98.00 0.05 0.61 191 /8.89 1.68 291
[Tloporobyx 900 12/12/2007 11/06/2008 - - - #N/ANA. [ #NIANA. |-

EMK 1,000 9.35 03/04/2008 02/10/2008 99.75 99.75 9.85 /9.85 0.85 410
xMaww 2 1,000 13.35 18/12/2007 17/06/2008 101.94 101.94 - 10.45 / 10.45 0.57 476
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 103.20 102.70 0.65 773 [ - 244 157
Nckntumuement 2 500 12.50 07/11/2007 - 05/11/2008 100.10 100.10 0.00 0.02 0.02 0.53 /0,53 1.01 524
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 100.00 99.60 - 0.35 2.83 /885 0.83 317
Kuposckuit 3-1 1,500 9.20 26/03/2008 24]09/2008 24]03/2010 100.30 100.30 0.00 - 3.53 /9.04 0.84 334
KMo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 99.25 99.25 0.00 15.03 3.99 /10.42 0.81 467
KpuorenMauw 1 500 9.75 08/01/2008 - 08/07/2008 99.79 99.79 0.00 7.08 10.44 / 10.44 0.64 473
KpuorenMauw 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 99.14 99.14 0.00 0.55 6.55 3.99 /1293 0.56 712
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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 99.99 99.99 0.00 0.99 7.13 6.22 / 11.85 0.84 248
Mapuitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 - - #NIANA. | #N/ANA. |-

Mapuitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 99.46 99.46 0.00 282 /1321 0.57 739
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 100.00 97.00 3.79 3.94 /1597 0.55 998
Mur 1 1,000 785  05/12/2007 - 03/06/2009 100.00 100.00 -0.90 7.99 / 7.99 1.40 213
Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 99.90 99.90 - 0.95 /9.33 0.36 378
Mortosun. 3aogb 1,500 940  24/01/2008 22/01/2009 99.00 99.00 0.00 0.39 10.50 / 10.50 1.08 463
MotopoCtpouTens 800 10.00  20/03/2008 - 19/03/2009 100.00 99.00 0.50 0.30 10.64 / 10.64 122 472
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 96.87 96.87 0.00 -1.34 7.19 /1331 0.95 733
HukocXvm 2 1,500 1125  15/11/2007 - 20/08/2009 98.55 98.55 5.16 12.70 / 12.70 147 655
Huron 1 1,000 1.00  18/12/2007 18/12/2007 16/12/2008 - - - #NIANA. | #NJANA.| -

Huron 2 2,200 1175 18/12/2007 - 15/12/2009 99.25 99.25 0.00 0.25 14.84 1250 / - 1.69 628
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 102.00 102.00 - 6.59 2.93 / 8.66 127 283
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 99.80 99.20 0.00 1.20 10.18 349 /1125 0.58 553
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 100.00 99.20 0.00 -0.09 1.09 0.93 / 13.86 0.13 813
OM3 4 900 28/02/2008 - 26/02/2009 90.00 76.00 0.00 - 14.70 / 14.70 1.26 855
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 103.00 103.00 0.80 10.65 3.60 /7.18 163 127
MexaTskMpomMApmaTypa 500 1060  14/11/2007 - 11/11/2009 99.98 99.98 0.00 0.09 0.89 0.38 /038 1.96 535
MeHonnake 1,500 1125 20/12/2007 19/06/2008 17/12/2009 99.20 99.20 0.46 4.00 / 12.86 0.57 706
nv3 1,200 960  23/10/2007 21/07/2009 - - - #NIANA. | #NJANA. |-

MpomTpakTop 1 1,500 03/01/2008 - 03/07/2008 99.40 99.40 0.10 -0.45 0.86 / 0.86 0.70 -460
MpomTpakTop 2 3,000 10.75  23/10/2007 20/10/2009 18/10/2011 - - #NIANA. | #NIANA.| -

PoctBepron 800 930  27/11/2007 27/11/2007 26/05/2009 99.90 99.90 -0.10 0.69 /10.33 0.10 477
PbibuHckkabenb 1,000 10.75 0471212007 04/03/2008 28/02/2012 99.77 99.77 0.00 0.27 7.30 1.00 / 11.85 0.33 620
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 101.00 99.24 2.53 11.58 / 11.58 0.40 590
CanasarCrekno 2 1,200 9.28 31/10/2007 28/10/2009 100.00 99.90 0.00 0.18 /0.18 1.94 532
CantoT JHeprus 3,000 9.80 25/12/2007 251212007 99.80 99.80 021 5.33 11.05 / 11.05 0.17 546
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 99.51 99.51 0.00 10.32 /10.32 0.39 470
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 100.24 100.24 - - 0.95 /881 0.39 324
CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 99.70 99.70 0.00 1.38 6.94 1.62 19.22 0.98 343
Cesepcranb AsTo 1,500 8.00 24/01/2008 21/01/2010 102.45 102.45 0.00 0.15 6.92 /6.92 1.94 93
Ceskabenb 1 500 1250  #N/ANAp - 06/10/2007 - - - - HNIANA. | #NJANA. |-

CeBkabenb 2 1,000 10.50 - 0471212007 28/11/2008 100.00 99.51 0.00 - /-

CeBkabenb 3 1,500 11.25 01/01/2008 27/03/2012 100.00 100.00 0.00 0.13 1173 / - 317 527
Cubmpckmit LiemeRT 800 13/12/2007 - 12/06/2008 100.00 100.00 - 0.00 / 0.00 0.65 -544
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 99.30 99.30 0.00 0.86 347 /824 173 224
CHX3 1,000 12.00 01/04/2008 29/09/2009 97.80 97.50 0.00 -0.50 -2.15 13.85 / 13.85 157 761
COK-AsToKOMN. 1,100 12.00 25/10/2007 - 24]04/2008 - - #N/ANA. [ #NJANA. |-

TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 97.44 97.15 0.00 3.74 111.99 0.79 617
B3 1,000 9.25 2171212007 20/06/2008 18/06/2010 99.35 99.35 0.05 -1.05 2.66 /10.50 0.59 481
TeHsop 500 12.20 20/11/2007 20/05/2008 17/11/2009 - #N/ANA. [ #NJANA.] -
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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 97.00 - - - 1.28 /9.34 1.16 383
TepHa 2 1,500 1260  09/11/2007 - 04/11/2011 99.93 99.87 0.00 0.12 155 0.20 / 0.20 3.80 830
TexHoHukomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 99.40 99.40 0.00 0.80 0.53 3.15 /1139 0.49 569
TexHoHuKomb 2 3,000 970  13/03/2008 10/09/2009 07/03/2012 96.75 96.75 0.00 0.70 -0.90 5.38 /11.99 157 587
TpancMauw 1 1,500 1.00  01/12/2007 - 01/12/2007 99.99 98.20 0.00 - 9.07 /9.07 0.12 356
TpancMaw 2 4,000 8.60  14/02/2008 12/02/2009 10/02/2011 99.20 99.20 0.00 - -0.20 3.85 /945 115 362
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 99.35 99.00 0.00 -0.63 5.86 3.43 / 11.06 0.58 535
YHUKYM 1,000 1250  18/12/2007 18/12/2007 15/12/2009 99.21 99.21 0.00 0.46 0.61 1.34 [ 17.95 0.14 1194
Ypansarox3asog 1 2,000 940  01/04/2008 - 30/09/2008 99.10 99.10 0.00 -0.17 0.85 10.68 / 10.68 0.84 489
YpansaroH3asog 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.03 100.03 0.02 0.31 158 / 10.26 0.41 332
YpanXuMMnact 500 1050  26/10/2007 - 21/01/2011 - - - #NIANA. | #NJANA.

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 100.00 97.00 0.00 -2.00 3.42 5.15 / 9.16 2,01 306
OMATIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 99.60 98.50 - 145 4.66 1057 / 10.57 2.82 422
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 99.70 99.50 0.00 0.30 -1.15 1.86 / 12.52 0.52 676
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 100.00 99.00 0.00 1557 / - 2.23 963
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.52 99.52 7.21 1.49 / 15.00 0.15 919
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 100.80 100.80 0.43 0.57 2.78 | 757 0.99 187
BonraTenexom 3 2,300 850  04/12/2007 - 30/11/2010 101.55 101.55 -0.05 -0.55 8.08 /- 252 180
BonraTenexom 4 3,000 799 11/12/2007 08/09/2009 03/09/2013 101.75 99.75 0.00 021 259 1777 1.64 184
Danscesiab 2 2,000 885  05/12/2007 02/06/2010 30/05/2012 - - - #NIANA. | #NJANA.| -

Danscesiab 3 1,500 860  05/12/2007 03/06/2009 101.37 100.55 0.51 0.66 8.11 /- 1.40 192
MctnaitH 2 3,000 10.50 22/11/2007 - 22/05/2008 100.02 100.02 0.32 8.29 10.70 / 10.70 0.51 502
KO Asna ®uHaHC 1,000 13.00 24/10/2007 23/04/2008 21/04/2010 - - - #N/ANA. [ #NJANA.| -

Wtepa 2,000 9.75 07/12/2007 07/12/2007 100.03 100.03 0.08 0.28 9.57 1 9.57 0.12 404
MITC 4 1,500 7.10 24/10/2007 22/04/2009 - - - #NJANA. [ #NIANA. |-

MITC5 1,500 7.10 27/11/2007 25/05/2010 99.65 99.65 -0.01 -0.36 7.38 /1738 2.19 155
MerachoH 3 3,000 9.25 15/04/2008 15/04/2008 100.90 100.90 7.33 748 | - 0.46 199
MMK TpaHcduHaHe 650 11.50 10/01/2008 10/07/2008 99.95 99.95 - 0.95 11.85 / 11.85 0.63 607
PXA 2 4,000 7.75 05/12/2007 05/12/2007 100.27 100.18 -0.01 0.23 5.97 [ - 0.12 61
PXA 3 4,000 8.33 05/12/2007 02/12/2009 103.05 103.05 0.50 0.95 6.87 / - 181 90
PXA 5 10,000 6.67 24/01/2008 22/01/2009 100.15 99.97 031 1.02 6.72 / - 1.14 99
PXA 6 10,000 7.35 14/11/2007 10/11/2010 101.27 101.27 0.60 1.84 7.00 / - 2.54 84
PXn 7 5,000 7.55 14/11/2007 07/11/2012 102.60 102.60 0.93 215 7.05 / - 3.90 74
CeBepo-3anagHblit Tenekom 2 1,500 7.50 #NIAN Ap - 03/10/2007 - #N/AN.A. [ #NIANA. |-

Cesepo-3anaaHblit Tenekom 3 3,000 9.25 29/11/2007 28/02/2008 24/02/2011 - - - #NJANA. [ #NIANA.| -

Cesepo-3anagHblit Tenekom 4 2,000 8.10 13/12/2007 08/12/2011 100.20 100.20 11.84 8.29 / - 3.26 204
CubupbTenekom 5 3,000 9.20 26/10/2007 - 25/04/2008 100.82 100.67 0.00 -0.11 0.15 784 | - 0.46 229
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 100.25 100.25 2.46 | 7.69 0.84 205
CubvpbTenekom 7 2,000 8.65 21/11/2007 20/05/2009 101.65 101.65 0.00 5.22 7.66 / - 1.36 181
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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 98.60 98.60 -1.04 -0.91 8.09 / 16.34 0.79 1022
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.10 98.01 0.50 12.67 | 12.67 1.09 667
YPCW 4 3,000 999  01/11/2007 01/11/2007 100.03 100.03 -0.20 9.11 /- 0.03 362
YPCU'5 2,000 919 17/04/2008 - 17/04/2008 101.25 100.75 0.00 0.20 723 /- 0.47 175
YPCW 6 2,000 820  22/11/2007 20/11/2008 17/11/2011 100.75 100.25 0.25 214 /785 0.96 215
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 100.69 100.69 7.15 2.65 /8.02 1.25 222
Yetb-Tlyra 600 990  15/11/2007 11/02/2010 101.00 95.01 0.00 -0.76 11.33 /- 1.88 514
LlewTp. Tenerpach 3 700 9.75  02/01/2008 01/04/2009 - - - #NIANA. | #NJANA. |-

Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 110.30 110.30 0.62 2,01 782 17.82 154 192
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.00 100.00 0.00 0.20 0.45 1.89 / 8.24 0.79 258
JifproHuoH 1,500 1350  13/11/2007 10/11/2009 99.76 99.76 0.07 0.64 1213 / 12.13 1.62 617
lOxTeriekom 3 3,500 10.90  09/04/2008 10/10/2009 100.00 100.00 0.03 -0.04 8.69 / 8.69 171 270
IOxTerekom 4 5,000 10.00  12/12/2007 09/12/2009 102.08 102.08 0.18 0.68 922 /- 178 273
10T3iip 2 1,000 995  11/12/2007 - 10/03/2009 98.77 98.77 072 145 11.36 / 11.36 117 542
10T3iip 3 2,000 1040  18/12/2007 16/12/2008 14/12/2010 97.00 97.00 0.00 0.01 0.43 512 / 13.68 0.96 768
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/12/2007 30/06/2008 100.90 100.90 0.90 6.84 / 6.84 0.64 128
AsrobaH WHescT 250 13.00  25/12/2007 23/09/2008 100.00 100.00 13.64 / 13.64 0.78 769
AVXK KO 1,000 900  26/02/2008 23/08/2011 100.03 100.03 0.00 0.13 - 9.19 /- 3.02 294
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 100.00 100.00 - -2.30 11.28 / - 1.84 510
AVXKK 3 2,250 940  15/01/2008 15/10/2010 103.80 103.45 0.00 1.07 8.27 / - 245

AVKK 4 900 870  01/11/2007 01/02/2012 105.00 104.55 0.00 9.23 7.60 /- 333 132
AVXKK 5 2,200 735  15/01/2008 15/10/2012 100.18 100.18 0.00 1.93 751 /- 3.93 121
AVXK 6 2,500 7.40 15/01/2008 15/07/2014 100.06 100.06 0.00 17.84 7.60 / - 4.99 124
AVXKK 7 4,000 7.68 15/01/2008 15/07/2016 101.47 101.47 0.00 - 215 7.66 / - 6.00 122
AVXK 8 5,000 7.63 15/12/2007 15/06/2018 101.28 101.28 0.00 0.68 2.03 7.66 / - 474 112
AVXK 9 5,000 7.49 15/11/2007 15/02/2017 100.55 100.55 0.00 0.90 1.95 762 [ - 5.24 116
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 98.93 98.93 0.00 0.21 1.93 9.09 /9.09 111 329
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 - #N/ANA. [ #NJANA.| -

Anbeha baHk 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 - - #NJANA. [ #NIANA.| -

Bank CankT-TMeTep6ypr 1,000 9.00 18/12/2007 19/06/2008 22/06/2009 98.70 98.70 0.00 0.74 455 [ 11.49 0.59 582
Bre 500 15/11/2007 12/02/2009 99.00 99.00 8.97 -0.50 0.76 / 0.76 131 -488
BEPP 575 10.00 06/01/2008 11/10/2009 112.40 112.20 3.59 /359 177

Boapoxaenue 3,000 8.95 05/03/2008 - 03/03/2010 100.70 100.45 0.00 -0.12 8.86 / - 1.99 276
BTE 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 - #NJANA. [ #NIANA.| -

BTB 5 15,000 5.90 25/10/2007 25/04/2008 17/10/2013 - #NJANA. [ #NIANA.| -

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

a3baHk 750 10.50 20/11/2007 03/12/2007 25/11/2008 100.00 99.40 0.00 0.30 111 /1314 0.08 454
l"asnpombaHk 1 5,000 7.10 31/01/2008 - 27/01/2011 98.70 98.70 0.45 1.20 7.69 /- 273 148
l"asnpombaHk 2 5,000 6.54 28/11/2007 28/11/2007 20/11/2013 - - - #NJANA. [ #NIANA.| -

I'no6akc 2,000 11.00 13/03/2008 13/03/2008 15/03/2010 98.60 98.60 0.00 -0.40 1.20 10.73 / 15.18 0.35 926
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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 99.72 99.72 0.00 0.14 1.06 / 13.36 0.15 766
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 - - #NIANA. | #NJANA. |-

XunCoulinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 99.75 97.80 078 2.78 / 14.10 0.44 828
Kunduraxc 500 925  21/12/2007 19/12/2008 - - - #NIANA. | #NJANA. |-

3eHuT 2 2,000 839  16/02/2008 16/02/2009 99.21 99.21 0.00 4.27 9.22 /- 1.16 338
3enuT 3 3,000 845  14/11/2007 - 09/11/2011 100.04 99.93 0.00 0.17 0.15 /0.15 3.89 320
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 99.45 99.45 0.00 1.78 / 9.58 0.42 399
WrsectToprbark 2 350 1025 15/04/2008 14/10/2008 100.00 100.00 1051 / 10.51 0.87 472
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 99.65 99.50 0.00 0.42 8.58 272 11277 0.36 704
Kut duHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 100.13 100.13 0.00 043 0.73 3.85 /10.07 0.81 435
KMB 2 3,400 7.75  05/12/2007 03/12/2008 30/11/2011 99.80 99.50 0.00 0.65 229 /823 0.99 250
Kpeawt Espona 3 3,500 794  06/02/2008 06/08/2008 03/02/2010 - #NIANA. | #NJANA.| -

TNokoBark 2 500 10.65 - 22/04/2008 - - - - - #NIANA. | #NJANA. |-

Macrep6atk 2 1,000 1150 23/11/2007 - 23/05/2008 100.00 100.00 0.00 0.58 4.19 11.78 / 11.78 0.51 604
Macrep6ark 3 1,200 1175 05/12/2007 05/12/2007 30/11/2011 100.13 100.13 0.00 0.23 177 11.79 / 10.75 2,91 562
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 99.80 99.80 0.00 1.60 4.40 / 8.90 0.86 320
Megsenb 750 12.80  05/12/2007 03/09/2008 01/09/2010 99.50 99.50 - 4.33 /1 14.09 0.73 815
MVA 1 2,200 10.00 - 03/12/2007 20/09/2012 103.29 103.29 0.00 -1.21 - - -

MVIA 2 1,000 860  07/11/2007 - 09/08/2008 99.81 99.81 0.00 9.14 /9.14 0.71

MWA 3 1,500 9.40 29/11/2007 26/02/2009 23/02/2012 100.00 97.00 0.00 9.18 /11.02 1.16 511
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 100.05 100.05 0.00 0.65 0.82 /10.06 0.12 452
MJIK ®unanc 550 12.90 25/10/2007 - 23/07/2009 99.96 95.15 0.00 15.30 / 15.30 137 902
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 97.90 97.90 0.00 -0.10 -0.10 10.23 /10.23 1.97 395
MOWA 2 3,000 7.99 07/03/2008 19/12/2007 07/09/2011 99.99 98.00 0.00 - 1.44 8.53 / 15.46 2.62 231
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 96.89 96.89 0.00 -0.01 12,07 / - 1.07 561
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 96.25 96.25 - 0.25 522 [12.25 1.22 624
Moc. 3anor. Bank 800 11.65 16/11/2007 - 17/11/2009 99.80 99.30 0.00 12.24 1 12.24 1.62 1239
MocKommepubatk 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 99.47 99.47 0.00 0.02 -0.40 152 /13.80 0.11 806
MocKommepubatk 2 3,000 8.40 19/02/2008 19/08/2008 15/02/2011 - - - #N/ANA. [ #NJANA.] -

MocKommepubatk 3 5,000 8.70 19/12/2007 17/06/2009 12/06/2013 96.90 96.90 3.00 0.90 3.36 / 11.06 1.39 506
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 100.01 100.01 0.00 0.16 0.51 082 /8.24 0.15 277
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. [ #NIANA. |-

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

MeTpokommeply 2 3,000 8.50 27102/2008 31/08/2009 99.02 99.02 0.00 0.52 9.28 / - 1.60 328
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Mpobuatec 5 1,000 969  31/10/2007 01/08/2008 29/04/2009 100.05 100.05 8.86 / 8.88 0.68 326
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 98.80 98.80 0.30 1.80 -0.72 3.21 /9.00 135 311
nenr 1,100 1110 22/10/2007 20/10/2008 19/10/2009 - - - #NIANA. | #NIANA.| -

M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 100.49 100.49 047 2.63 /1159 0.39 592
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 99.26 99.26 0.00 4.35 | 11.65 0.76 585
PeHHIC 750 1040 01/04/2008 01/04/2008 30/03/2010 99.70 98.01 - 2.47 | 13.49 0.41 771
Poc6ak 3,000 789 15/02/2008 15/02/2009 99.80 99.80 - 0.25 8.05 / 8.05 1.18 227
PCXB 1 3,000 720 05/12/2007 04/06/2008 99.80 99.80 0.00 0.05 0.08 774 1774 0.57 217
PCXEB 2 7,000 785  21/11/2007 - 16/02/2011 100.60 100.31 0.55 1.00 792 /- 272 170
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 99.20 99.20 0.00 0.65 2.08 /7.86 2,01 182
PTK-Nuaukr 4 2,250 880  08/04/2008 08/04/2008 100.40 100.40 -0.29 7.45 8.07 /8.07 0.44 253
PTK-NuauHr 5 2,250 835  14/02/2008 12/08/2010 - #NIANA. | #NJANA. |-

Pycckuit Ctangapt 3 2,000 8.40 #N/AN Ap - 22/08/2007 - - #N/AN.A. [ #N/ANA. |-

Pycckuii CTanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 97.50 96.20 0.00 3.94 / 12.66 0.79 680
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 96.40 94.35 -0.28 8.01 4.99 | 12.39 113 642
Pycckuit Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 98.65 98.65 0.00 0.25 1.32 / 12.10 0.39 642
Pycckuii CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 - #NIANA. | #NJANA.| -

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

Pyc®ataHcbank 2 1,500 750  04/12/2007 02/12/2008 99.20 99.20 0.00 5.38 8.42 /- 0.99 267
Pyc®ataHcbak 4 4,000 7.74  15/02/2008 1210212010 98.45 98.45 0.20 - -0.27 8.66 / - 1.97 258
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 99.99 99.99 2.95 10.25 / 10.25 1.22 434
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 98.05 98.05 0.00 0.81 112 10.72 [ 12.32 0.73 654
Cas3bbaHk 2,000 8.90 25/10/2007 23/04/2009 21/04/2011 - #NJANA. [ #NJANA.| -

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 100.00 100.00 - - 9.20 /9.20 0.88 346
CobuHBaHk 2,000 12.00 14/11/2007 - 13/05/2009 100.18 99.85 0.00 0.02 0.54 /1 0.54 1.48 619
ConupapHocTb 1 1,000 10.75 04/12/2007 04/12/2007 01/12/2009 99.29 99.29 0.00 0.29 5.49 0.99 /17.49 0.11 1152
ConupapHocTb 2 950 10.70 21/10/2007 22/04/2008 20/04/2010 - #NJANA. [ #NJANA.| -

Coto3 1 1,000 9.25 25/10/2007 03/12/2007 24/04/2008 - - - #NJANA. [ #NJANA.| -

Cot03 2 2,000 8.37 04/04/2008 05/10/2009 99.96 99.96 0.00 741 8.56 / - 1.70 257
Cripy Bark 1 500 925  15/11/2007 - 15/11/2007 - - HNIANA. [ #N/ANA. |-

CnpyT bark 2 1,000 10.74 06/12/2007 05/06/2008 31/05/2012 98.50 97.60 0.00 0.35 9.04 1.98 / 14.76 0.54 887
CTUH 300 15.50 01/04/2008 01/04/2008 100.54 100.54 0.54 14.68 | 14.68 0.39 881
CypocTtpouTenbHblit bank 1 1,500 03/01/2008 - 02/07/2009 99.59 99.59 134 0.24 10.24 1.70 -551
CypocTtpouTenbHblit bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 99.45 97.00 0.00 -0.93 4.29 3.14 1 12.75 0.57 696
TathHK 500 11.00 06/02/2008 - 06/02/2008 100.00 100.00 0.04 11.18 / 11.18 0.27 556
Tat®oHp 3 1,500 10.00 20/11/2007 20/11/2007 19/05/2009 99.81 99.81 - 021 0.06 0.68 /12.78 0.08 701
TK ®uHanc 1,000 10.50 20/03/2008 - 18/09/2008 100.49 100.49 0.00 10.16 / 10.16 0.81 440
TpancKanutan 800 9.20 27/11/2007 29/05/2008 01/06/2009 99.00 98.00 0.00 459 [12.29 0.53 662
TpaHcPuHaHC 3,000 10.50 25/12/2007 25/09/2009 100.50 99.00 0.00 11.07 / - 1.60 510
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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 97.80 97.80 0.00 14.54 1221/ 12.21 141
YpanfluaunrLiexp 1,000 1150 24/10/2007 28/10/2009 100.05 99.94 0.00 10.26 / 10.26 1.62
YPCA1 1,500 765  25/10/2007 24/04/2008 - #NIANA. | #NJANA. |-
YPCA 2 1,500 760  14/12/2007 12/12/2008 - - - #NIANA. | #NJANA. |-
YPCA 3 3,000 960  06/12/2007 04/06/2009 99.52 99.52 - 072 2.04 10.16 / - 1.36
YPCA5 3,000 10.05  23/10/2007 18/10/2011 98.71 98.04 0.00 - 10.84 / - 291
XKo 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 97.00 97.00 0.00 0.83 7.33 7.27 11171 1.28
XKo 3 3,000 945  20/12/2007 18/09/2008 16/09/2010 98.49 98.25 - 061 3.73 1 11.83 0.79
XKo 4 3,000 995  16/01/2008 15/10/2008 12/10/2011 98.75 98.75 0.00 156 2.95 /11.79 0.86
XMITK OtkpbiTve 200 11.00  13/11/2007 - 11/11/2008 99.40 99.40 0.00 035 1211 / - 0.89
LlenpWHsectBank 2 1,500 10.00  10/11/2007 11/05/2008 11/11/2009 - - - #NIANA. | #NIANA.| -
JKenoBank 1,000 10.75  25/12/2007 25/12/2007 29/12/2009 100.00 99.60 0.00 1.00 / 12.36 0.17
Onemre 200 20/11/2007 08/02/2008 100.00 100.00 0.00 / 0.00 0.31
IOHuacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 99.00 99.00 3.63 /363 1.24
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 93.00 93.00 1.99 / 1.99 3.60
ArpoxonauHr 1,000 1275 18/01/2008 - 24/07/2009 - - #NIANA. | #N/ANA. |-
Anagywkud 2 1,000 1230 28/11/2007 25/11/2009 23/11/2011 99.70 99.70 0.00 0.52 17.63 6.93 / 12.84 1.62
Antan 150 01/01/2008 30/06/2009 99.50 99.50 - 0.30 / 0.30 1.69
BanTuka 1,000 875  20/11/2007 20/11/2007 100.12 100.12 0.00 - 6.72 7.35 /735 0.08
BanTumop 3 800 1125 15/11/2007 - 15/05/2008 100.05 100.05 0.00 0.30 0.48 11.43 / 11.43 0.49
BopoauHo 2,500 1050 19/12/2007 18/06/2008 16/12/2009 99.00 99.00 0.00 -0.71 9.62 3.84 1242 0.57
BB[ 2 3,000 9.00 19/12/2007 - 15/12/2010 102.00 102.00 2.90 8.43 /- 253
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 99.05 99.05 0.00 -0.45 1.46 / 18.77 0.15
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 99.50 97.80 0.00 -0.16 3.13 /15.03 0.36
[biMoB 800 10.99 02/11/2007 02/05/2008 30/10/2009 99.60 99.60 0.00 0.05 10.21 320 /1211 0.46
3epHoBas koM. Hactiowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 100.00 99.88 0.00 4,05 /1292 0.57
WHTypuct 1,000 9.00 24/10/2007 - 21/04/2010 98.15 98.15 - 10.09 / - 2.00
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 99.60 99.60 0.00 10.97 121 /1451 0.16
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 100.98 98.00 0.00 3.54 | 354 1.29
KpacHbiin boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 100.00 99.00 0.00 1.79 /12,90 0.29
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 98.00 98.00 0.00 1.00 3.89 /16.33 0.51
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 - - - #N/ANA. [ #NJANA.| -
MKX 2 1,000 12.90 26/02/2008 26/02/2008 25/08/2009 99.50 99.50 0.00 2.83 /1 11.76 0.32
MsicHas kopn. EBpocepauc 1,500 13.25 18/12/2007 18/12/2007 100.00 100.00 0.05 0.15 13.84 | 13.84 0.14
Hosble YepemyLukm 2 300 11.30 23/10/2007 22/04/2008 - - - #NJANA. [ #NIANA. |-
HyTpulHBecTXonanHr 1,200 9.50 11/12/2007 09/06/2009 99.30 98.00 9.23 475 | 475 1.49
Owmena 50 1800  #N/ANAp 03/10/2007 - HNIANA. | #NJANA. |-
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OCT 2 1,000 08/11/2007 08/05/2008 99.50 99.50 0.00 -0.55 0.91 /091 0.55

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

0X3 900 21/11/2007 21/05/2008 18/11/2009 99.70 99.50 0.00 -0.40 9.76 0.19 / 0.68 0.59 -475
0OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 99.00 99.00 0.00 - 988 / - 0.82 198
MapHac 2 1,000 10.80  22/11/2007 19/11/2009 17/11/2011 96.45 94.95 0.00 -0.30 7.33 1 13.85 1.64 758
PyceKkuii TexcTurb 2 1,000 1275 06/03/2008 05/03/2009 98.35 98.35 -0.15 0.22 1457 | 1457 1.13 894
Pyccxkuit TexkcTunb 3 1,200 1200 23/10/2007 - 20/10/2009 - - #NIANA. | #NJANA. |- -
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 95.00 95.00 -3.90 0.98 4.17 119.27 0.78 1294
CaH WTep6pio 2 4,000 800  14/02/2008 13/08/2009 99.90 99.40 0.00 3.06 8.37 /- 158 242
Cureprus 1,000 1070 24/10/2007 22/04/2009 - - #NIANA. | #NJANA. |-

Cnaprak T[ 500 13.00  23/01/2008 23/01/2008 100.00 100.00 0.00 0.00 1321 /1321 0.23 749
Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 100.00 99.35 10.50 / 10.50 1.19 460
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 99.99 99.99 0.00 0.37 - 4.17 19.04 1.38 314
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 98.40 98.40 -0.55 -0.60 3.37 1 16.20 0.34 1026
J0KO 2 1,500 1050  25/01/2008 25/01/2008 22/01/2010 99.50 99.20 0.15 085 156 / 13.30 0.24 760
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 100.00 100.00 9.94 504 /9.98 1.60 396
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 98.15 97.70 0.00 -0.08 14.36 5.88 / 13.06 0.98 709
ANnn 1,500 1099 22/02/2008 - 21/08/2009 98.10 98.10 0.00 1.70 13.62 1252 [ 12.52 150 638
Anbkop 1,500 1075 11/12/2007 11/12/2007 08/12/2009 99.85 99.85 0.00 1.05 - 0.81 /11.93 0.13 631
Anexa 36.6 3,000 989  01/01/2008 01/07/2008 30/06/2009 99.60 99.60 10.90 10.39 / 12.95 0.60 713
ApbGar Mpectink 1,500 10.50 21/12/2007 20/06/2008 99.70 99.70 - 1.70 2.70 11.23 / 11.23 0.58 549
Atnant M 1,000 12.25 15/11/2007 13/11/2008 99.90 99.90 0.00 11.10 11.73 / 11.73 0.89 801
baHaHa-Mama 1,000 11.25 26/10/2007 - 23/10/2009 100.00 100.00 0.00 0.05 0.11 /011 191 567
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 99.80 99.80 0.00 18.87 273 /1191 0.50 618
BenasKomnnekt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 - - - - #N/ANA. [ #NJANA.| -

Benbiit Pperat 1,000 14.50 13/12/2007 - 17/12/2009 99.30 99.30 0.00 15.72 | - 1.62 930
Bpasepc 500 12.50 20/12/2007 21/12/2007 25/12/2009 99.99 99.00 0.00 - 2.72 1 16.36 0.15 1047
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 99.69 99.69 - -0.02 1.03 10.92 / 10.92 1.09 503
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 99.74 99.74 0.00 0.59 1.25 11.31 / - 1.88 511
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 99.74 97.50 0.00 0.12 0.62 2.77 1 13.06 0.58 725
[hxeir-Ocp-Cun 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 - #NJANA. [ #NJANA.| -

[hxeir-Ocp-Cun 2 1,200 5.00 04/12/2007 - 04/12/2007 - - #NJANA. [ #NJANA. |-

[Ilvkas Opxupes 1,000 13.00 10/01/2008 10/07/2008 09/04/2009 99.85 99.85 - -0.15 6.84 /13.88 0.62 799
Iuken 3,000 9.25 20/03/2008 - 17/03/2011 95.50 94.00 0.00 -0.75 11.45 | - 2.67 507
Dukene TpeauHr 1,800 11.00 20/01/2008 20/01/2008 20/07/2009 100.00 99.00 0.00 14.75 1.92 /13.29 0.23 766
[omodmHaHe 1,000 12.50 14/02/2008 - 14/02/2008 99.90 99.51 0.55 13.76 / 13.76 0.29 799
Espocetb 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 99.68 99.68 0.18 155 1.00 / 13.05 0.11

EpuvHas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 100.30 100.30 1.29 3.63 /10.70 0.88 491
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Wmnnoaust 300 1125 30/01/2008 30/07/2008 99.03 99.03 0.00 2.03 - 12.93 / 12.93 0.67 707
Whkom-Napa 1 700 1200 22/11/2007 22/11/2007 99.95 99.95 0.00 0.74 13.03 / 13.03 0.08 732
Wrkom-Napa 2 1,400 1200  16/11/2007 - 12/02/2010 99.98 99.98 - 0.08 7.00 12.56 / 12.56 1.79 631
Wrkom-Napa 3 2,000 11.00  14/12/2007 12/06/2009 10/06/2011 99.00 96.00 0.00 -0.50 14.65 6.18 /13.31 1.35 720
WHmapko 1,000 1050 21/12/2007 - 19/12/2008 100.03 100.03 0.28 - - 154 / 154 1.10 -406
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 100.00 98.70 -0.08 -0.65 4.42 1956 1.09 375
WHnpom 3 1,300 895  21/11/2007 18/05/2011 100.20 99.80 - 045 073 9.15 /9.15 278 287
WUckpacodt 2 300 1330 04/03/2008 - 02/03/2010 102.61 102.61 0.00 0.54 -0.39 1235 / - 1.85 609
Kapo 700 1250 25/12/2007 24/06/2008 2211212009 100.10 99.30 -0.14 - -0.30 4.22 113.32 0.58 748
Kapycenb GuHanc 3,000 975  20/03/2008 18/09/2008 12/09/2013 99.50 99.50 0.00 -0.30 - 1.68 / 10.58 0.81 482
Koneika 1 1,200 940  18/12/2007 - 17/06/2008 97.17 97.17 1.12 -0.83 14.68 | 14.68 0.56 875
Koneiika 2 4,000 870  21/11/2007 18/02/2009 15/02/2012 93.46 93.46 2.46 -3.04 4.62 1 14.92 1.09 879
Koneika 3 4,000 980  21/11/2007 20/08/2008 15/02/2012 95.00 95.00 0.00 3.27 -3.99 11.76 / 15.98 0.69 994
NasepHa 1,000 11.00  10/04/2008 - 08/04/2010 100.00 100.00 - - 11.30 / 11.30 2.00 509
TBP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 100.30 99.95 0.00 -0.13 - 4.44 ] 1513 0.50 921
M. Bugeo 2,000 10.00  21/11/2007 21/11/2007 18/11/2009 100.30 96.50 0.00 1357 1.22 / 30.60 0.09 2333
Markur 1 2,000 934 21/11/2007 19/11/2008 100.35 100.35 5.26 9.18 / - 0.94 342
Markut 2 5,000 820  28/03/2008 23/03/2012 97.75 97.75 0.00 -0.05 5.46 9.02 /- 3.47 264
Mapra 1 700 14.84  22/11/2007 22/05/2008 98.32 98.32 -0.25 0.01 18.67 / 18.67 047 1247
Mapra 2 1,000 1200 05/12/2007 - 06/12/2009 99.55 99.55 10.54 12.60 / 12.60 1.66 639
Mapra 3 2,000 13.00  01/02/2008 01/02/2008 02/08/2011 97.90 97.90 0.00 -0.07 159 / 21.66 0.24 1487
Matpuya 1,200 12/12/2007 10/12/2008 97.00 97.00 0.12 0.00 2.70 1 2.70 112 -291
MuHHecko 500 1375 13/12/2007 10/12/2009 101.00 99.95 0.00 0.28 0.48 1392 / - 163 761
Mup 1,000 10.50 27/12/2007 27/12/2007 100.10 100.10 10.03 /10.03 0.17 448
MoHeTka 1,000 10.70 15/11/2007 14/05/2009 - - #NJANA. [ #NIANA. |-

MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 100.25 100.25 10.51 10.76 / - 0.99 479
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 100.15 100.15 - 0.35 0.98 /9.86 0.15 433
MapkeTXonn 300 13.10 03/01/2008 02/10/2008 01/04/2010 100.18 100.18 0.00 -0.02 -0.44 13.66 / 13.53 1.87 767
[MatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 98.80 98.80 0.00 0.79 3.81 /1242 0.58 664
MpoTexk 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 98.30 98.30 0.00 5.26 5.28 /10.07 1.67 401
MsTepouka 1 1,500 1145 14/11/2007 12/05/2010 - HNIANA. [ #NIANA. |-

Matepoyka 2 3,000 9.30 18/12/2007 - 14/12/2010 - - - #NJANA. [ #NJANA. |-

PKC 1,500 10.20 16/04/2008 15/10/2008 15/04/2009 100.00 100.00 0.00 -0.15 3.46 /520 0.92 -40
PocuHTep 2 400 10.00 02/01/2008 - 02/07/2008 100.50 100.50 0.00 - 9.58 /9.58 0.63 392
PocuHTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 99.59 99.59 0.00 -0.18 2.33 1 11.74 0.53 602
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 100.00 99.52 0.26 15.62 312 /12.24 0.44 651
CanBent 1,000 10.00 05/12/2007 03/12/2008 99.84 99.84 0.14 15.74 10.39 / 10.39 0.96 456
COPYC 1,200 10.20 08/11/2007 - 05/11/2009 99.86 99.86 0.00 0.90 0.34 /0.34 1.99 760
CronunyHble FacTpoHOMbI 1,500 8.60 21/02/2008 21/08/2008 20/08/2009 - - - #NJANA. [ #NJANA.| -

TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 98.44 98.44 0.47 0.77 2.22 [ 13.09 0.52 729
TOAN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 99.50 93.11 0.00 281 -0.70 5.71 1 19.03 0.55 1280
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:ei d
Topeoens

Ton-Krura 1 700 500  07/02/2008 - 05/02/2009 86.99 80.01 7.17 16.37 / 16.37 1.13 1013
Ton-Kura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 98.74 98.74 0.00 0.04 - 4.49 | 12.03 0.96 613
YamypTHedTs 1,500 950  01/12/2007 - 01/09/2008 99.06 99.06 0.16 1.20 11.07 / 11.07 0.75 531
YK KOPA 1,000 1200  15/01/2008 15/01/2008 14/07/2009 99.20 99.20 1.15 2.18 / 16.35 0.21 1045
®aatoH Aspo 1,000 1050 31/01/2008 31/01/2008 30/07/2009 97.65 97.65 0.00 3.10 / 20.06 0.24 1386
IO TpanautCepauc 2 1,200 1150  27/11/2007 25/11/2008 100.50 92.00 15.87 / 15.87 0.92 973
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  01/04/2008 01/04/2008 29/09/2009 99.75 99.75 2.95 / 12.73 0.40 700
Arpo-Cotos 1,500 25/12/2007 21/06/2011 93.00 93.00 1.99 /1.99 3.60 -414
ArpoxonanHr 1,000 1275  18/01/2008 24/07/2009 - - #NJANA. [ 4NIANA. |-

Apkapa 1 600 1320 28/12/2007 28/06/2008 101.00 99.00 13.54 | 13.54 0.48 763
Apkana 2 700 1331 21/02/2008 - 20/02/2009 99.60 99.00 1451 / - 0.85 838
Apkaga 3 1,200 1365  03/04/2008 02/10/2008 31/03/2011 99.08 99.08 0.00 0.54 1.28 432 | 15.24 0.80 921
BenlpaHKopm 700 1090  04/12/2007 04/12/2007 02/12/2008 - - - #NIANA. [ #NJANA.| -

rOToK 2 1,500 20/12/2007 18/06/2009 97.40 97.40 -1.60 159 / 1.59 1.64 -415
3 OuHaHe 400 11.00  23/11/2007 23/05/2008 100.49 100.49 10.35 /10.35 0.52 468
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 98.90 98.70 0.55 -0.10 14.08 / 14.08 0.93 805
HIK 500 1245  31/01/2008 31/01/2008 98.00 98.00 20.72 1 20.72 0.24 1443
oro?2 1,200 1295  26/02/2008 25/02/2009 98.14 98.14 15.33 / 15.33 0.91 913
Masa 1 350 100  15/12/2007 - 15/06/2008 95.00 95.00 - 9.21 /921 0.60 358
Masa 2 1,000 1250  11/11/2007 09/05/2008 21/10/2011 102.00 77.00 0.00 -12.50 -11.30 4.86 | 38.54 0.49 2953
3% Cotos 300 1000  #N/ANAp 09/10/2007 - #NIANA. [ #NIANA. |- -
Pasrynait 1 2,000 1.00  03/04/2008 - 02/10/2008 94.00 85.00 - - 13.46 | 13.46 0.89 751
Paarynsi 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 99.48 99.01 0.00 0.55 9.95 141 /1235 0.40 664
Paarynsi 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 99.25 99.25 0.00 122 3.97 /11.90 1.20 593
Pycarpo 1,000 8.50 18/01/2008 - 19/07/2008 - #NJANA. [ #NJANA. |-

Cw6 Arp Mpynna 400 11.50 21/11/2007 21/11/2007 20/05/2009 - - - #N/ANA. [ #NJANA.| -

CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 99.25 96.75 0.00 1.50 11.93 / - 1.60 576
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 100.25 98.00 111 0.11 13.99 / 13.99 0.54 811
ApnamaHT 2 2,000 11.25 22/11/2007 - 20/05/2010 98.77 98.77 1.76 12.34 | 12.34 1.99 605
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 100.07 100.07 0.07 2.78 110.14 0.81 440
[IKC ®XC Pb 500 12.00 27/11/2007 27/11/2007 24/11/2009 100.00 100.00 - - 0.48 0.61 / 12.07 0.10 644
XK cbuHaHC 1,000 14.00 20/12/2007 20/12/2007 24/12/2009 99.69 99.00 0.00 0.25 142 119.14 0.15 1303
V/IHKoM 1,250 13.10 - 28/03/2008 28/03/2009 99.50 96.21 0.00 -0.15 -1.90 -l - - -
WuTerpa 1 2,000 10.50 21/03/2008 - 20/03/2009 100.59 100.22 0.00 0.79 -0.59 1043 / - 1.22 451
WHTerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 100.25 100.25 0.00 0.00 2.95 5.83 /10.83 1.70 472
Kamckas nonmHa 3 500 12.80 12/12/2007 09/06/2008 04/06/2009 100.35 100.35 - 0.40 -0.05 12.78 1 12.78 0.55 681
JICP 1,000 10.00 20/03/2008 - 20/03/2008 100.35 100.00 0.00 9.75 1 9.75 0.38 417
JICP WHesct 2,000 10.70 04/12/2007 03/06/2008 08/12/2009 100.70 100.00 0.00 3.04 /10.32 0.55 465
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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

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 104.15 104.15 - 1.65 11.18 / - 2.81 479
MVAH 2,000 1237 04/03/2008 02/09/2008 02/03/2010 88.97 88.97 0.00 -1.42 1052 / 29.16 0.65 2186
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 100.15 100.15 0.65 117 10.54 / 10.54 0.73 479
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 101.00 101.00 0.00 1.50 10.66 / - 1.60 459
Mepecset 200 1750  #N/ANAp 02/10/2007 - - - - #NIANA. | #NJANA. |-

MK 5 1,120 920  20/11/2007 - 20/05/2008 100.00 100.00 - 0.20 0.01 951 /951 0.52 395
PWpynn 1,200 11.85  27/12/2007 26/06/2008 26/12/2009 98.50 98.50 0.00 0.50 4.62 | 14.64 0.58 866
CrpoiiTpaHcras 3,000 960  26/12/2007 - 25/06/2008 101.00 101.00 0.00 0.70 2.00 8.20 /- 0.61 259
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 99.05 99.05 0.00 -0.25 4.72 | 1525 0.39 935
LyH1 1,000 1125 25/10/2007 24/04/2008 2210412010 - - - #NIANA. | #NIANA.| -

LyH 2 1,500 1119 23/01/2008 23/07/2008 20/01/2010 99.80 99.80 1.01 5.77 3.95 / 1157 0.66 581
FOCKK 600 13.00 01/01/2008 01/07/2008 100.50 100.50 12.53 1 12.53 0.60 672
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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 100.90625 100.97 0.11 0.45 3.93 -1.227 1.134 1.161
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 101.453125 101.52 0.13 0.75 3.87 2.557 1.919 1.984
T45/812/31/11 4.625 31/12/2011 16.131MMM 102.203125 102.27 0.20 1.25 4.04 1.898 3.734 3.878
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 101.421875 101.48 0.28 173 4.43 2.619 7.215 7.532
T41/2 02/15/36 45 15/02/2036 26.397MMM 96.125 96.19 0.52 247 475 2.119 15.527 15.285
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 142.7326 143.23 0.44 -1.60 5.62 119.1 6.9 10.194
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 180.71 181.21 0.73 -0.31 591 135.67 10.03 18.71
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.5500 112.80 0.00 -0.60 5.70 129.3 6.8 7.715
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.5500 112.80 0.00 -0.60 5.6980 129.3 6.8 7.715
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.52 98.72 0.01 1.96 5.48 144.79 0.54 0.54
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 92.48 92.73 0.14 2.25 5.33 130.62 321 3.09
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.55 112.80 0.00 -0.60 5.70 129.33 6.81 772
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.74 105.99 0.06 0.00 4.62 50.50 1.85 2.10
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 126.64 126.84 0.64 0.99 5.02 79.79 5.34 7.06
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.6460 36.06 -0.14 0.23 98.37 #N/AN Ap 0.9 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.5220 35.92 -0.29 -0.15 64.64 #N/AN Ap 16 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 36.5770 36.99 -0.03 0.22 44.84 #N/AN Ap 26 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 36.1010 36.60 0.01 -0.11 32.45 #N/AN Ap 36 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 36.0920 36.60 -0.08 041 24.81 #N/AN Ap 4.6 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 423.83 #N/AN Ap 03 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 118.35 118.85 0.00 0.12 454 69.36 176 2.09
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 121.83 122.33 0.39 0.67 5.11 109.44 339 4.25
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 127.68 128.18 0.38 0.65 5.47 127.22 4.96 6.52
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 140.10 140.60 -0.06 -0.17 5.50 113.88 6.42 9.33
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 159.77 160.27 0.58 0.49 5.82 137.88 7.32 12.04
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 146.89 147.16 0.70 0.50 6.01 145.55 10.00 15.24
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 114.01 114.11 0.65 0.88 6.09 140.64 12.99 15.19
Dur .
) ] . . Amt Px Px Chg Chg Yid Oas Adj Risk
Security Name/ Rating (S&P/Moody's/Fitch) Cpn  Maturity Outstanding  Bid  Ask Net Net Yt_m Sprea_ld Mty Oa}s
1d lw  Mid Mid Mid Mid
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Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Net 1w YId Ytm Mid Oas Spread Mid Dur Adj Mty Mid Risk Oas Mid
CHINA (AJA2A)

CHINA 7.3 12/15/08 7.30 15/12/2008 1IMMM 103.29 103.36 -0.01 0.31 4.28 33.07 1.07 1.13
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 106.40 106.53 0.00 0.57 478 76.78 3.08 3.45
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 97.33 97.65 0.00 0.48 4.68 39.42 5.68 5.80
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 117.16 117.66 0.00 0.00 6.00 142.31 10.72 13.07
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.46 106.71 -0.02 -0.03 5.12 121.75 1.40 1.49
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.59 113.11 -0.06 0.03 5.34 145.45 2.32 2.69
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.59 114.12 0.14 0.22 5.85 161.15 5.37 6.30
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 109.27 110.02 0.49 0.18 6.00 161.20 6.68 750
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 119.81 120.31 0.22 -0.43 6.53 197.84 10.22 12,51
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 148.29 148.79 0.37 0.27 6.45 184.42 11.20 17.01
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 111.49 112.32 0.68 0.87 6.47 179.00 12.78 14.50
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 -0.05 0.00 4.60 67.14 122 133
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 109.01 109.31 -0.05 0.09 5.06 104.34 357 397
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 141.96 142.41 0.11 0.39 5.35 100.88 6.13 8.85
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 103.04 103.04 0.05 0.28 5.16 72.08 8.55 9.22
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 163.68 164.23 0.30 0.57 5.82 128.54 9.57 16.27
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 110.30 110.67 0.31 0.97 5.96 130.10 12.95 14.50
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 104.00 104.38 0.00 0.50 5.19 127.21 1.29 1.36
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 -0.25 5.50 157.69 2.85 3.15
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.43 225.66 4.80 5.37
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.77 233.47 7.09 9.05
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.88 143.25 0.00 6.63 6.47 194.78 9.32 1351
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 207.68 11.81 11.64
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.26 106.63 0.08 0.37 481 91.12 141 1.56
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 108.72 109.10 0.27 0.83 5.13 108.78 3.72 4.19
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 105.88 106.38 0.35 1.25 5.38 117.28 5.24 5.73
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 121.29 121.79 0.44 1.46 5.58 117.51 6.73 8.44
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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 111.40 111.55 0.00 -0.12 5.00 110.80 1.45 1.68
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.96 112.36 0.00 0.21 5.30 111.19 2.64 317
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.72 116.97 0.00 -0.20 6.20 202.35 471 5.64
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 96.11 96.48 0.00 0.20 6.03 164.44 6.81 6.89
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 101.77 102.17 0.00 -0.43 6.77 228.86 8.13 8.57
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 104.34 104.71 0.00 -0.84 6.92 238.94 9.71 10.38
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 96.47 96.77 0.00 -0.73 7.15 249.94 12.08 11.83
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 104.40 104.90 0.00 0.00 5.72 #N/AN Ap 0.30 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.99 103.49 0.14 0.90 5.80 186.38 2.95 3.08
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 107.40 107.78 0.30 1.43 6.04 190.01 4.47 4.95
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM 101.31 101.45 -0.05 -0.05 5.93 175.31 0.89 0.98
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 111.08 111.33 0.02 0.13 7.56 328.81 3.00 3.47
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 102.69 102.94 -0.41 0.09 7.96 374.19 5.19 5.38
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 135.26 135.76 -0.03 0.11 8.53 412.99 6.25 8.68
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 81.69 82.09 -0.57 -0.54 8.29 380.48 8.23 6.98
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 367.20 9.33 8.92
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 349.31 9.51 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 380.75 10.11 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 8.51 7.35 104.13 104.57 0.19 0.64 2.76 63 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.11 7.18 101.36 101.43 -0.03 0.07 0.46 303
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.05 6.23 100.93 101.01 -0.04 0.03 0.50 197 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.00 6.89 110.81 111.06 0.31 0.41 5.13 259
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.21 6.87 106.44 106.69 0.09 0.12 158 296 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.11 7.95 101.64 101.89 0.43 0.83 5.62 358
CASHYD10 1/2 02/13 CASHYD Financial 105 15/02/2013 60MM  #N/AN.A. #N/ANA. #NIANA.  #NJANA.  #NJANA. #NIANA. #N/ANA.  #NJANA
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 512.611MM 5.65 5.70 99.53 99.68 0.30 0.30 478 170
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.61 551 109.14 109.44 0.12 0.12 1.80 157
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.36 551 105.87 106.17 0.05 -0.09 258 136
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 831 6.10 115.75 116.00 0.60 071 421 199
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.01 6.26 97.56 97.81 -0.25 -0.91 5.83 199
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 6.97 6.80 103.17 103.42 0.48 0.45 8.02 183
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.76 6.45 127.39 127.64 0.89 0.40 11.60 170
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.78 6.57 102.65 102.90 0.18 0.15 1.88 267 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.89 6.55 101.30 101.44 0.01 0.28 0.94 237 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.66 5.86 100.97 101.01 -0.11 0.21 0.26 189
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.02 6.69 104.34 104.59 0.24 0.65 261 275 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 172 7.01 103.45 103.70 031 0.70 352 295
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.94 5.65 102.53 102.78 0.26 0.28 178 175 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.42 6.70 102.24 102.56 0.10 0.20 1.23 268
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.56 7.65 107.94 108.19 0.43 0.50 4.89 342 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.45 713 103.22 103.47 0.37 1.98 5.73 277 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.98 481 100.19 100.20 0.06 -0.06 0.03 105
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.95 7.20 98.80 99.05 0.25 0.44 3.18 319 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.69 7.90 97.36 97.61 0.41 0.05 6.16 -2
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.46 6.30 105.57 105.81 0.21 0.19 1.47 237
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 772 6.24 103.57 103.82 0.36 0.64 2.05 232
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.92 6.72 105.59 105.84 0.34 0.52 3.38 274 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.89 751 104.50 104.75 0.35 0.63 5.95 315
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.47 7.85 100.31 100.39 -0.01 0.19 0.53 376 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.91 10.29 96.69 96.94 0.07 0.56 5.41 590
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 779 6.45 102.64 102.89 0.14 0.33 1.76 255
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.26 6.77 101.52 101.77 0.19 0.64 2.65 284
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 741 755 98.90 99.15 0.41 0.36 4.34 344 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.55 8.40 99.21 99.46 0.01 0.11 5.70 97
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.19 6.37 100.78 100.93 -0.01 0.01 0.94 231
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.75 713 96.13 96.38 0.26 0.90 6.02 276 BE+A3IBEB
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.84 6.20 100.43 100.54 0.01 0.15 0.73 199 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.26 7.26 98.86 99.11 -0.07 0.11 6.04 264
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.77 6.30 101.46 101.71 0.42 0.27 2.69 235 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.94 6.44 103.27 103.52 0.43 0.74 4.42 232
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.16 8.91 99.59 99.66 0.13 -0.01 0.47 475
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.06 10.28 92.95 93.20 0.42 0.93 2.55 633
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.73 11.31 91.07 91.32 0.26 0.69 5.30 737
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.23 6.98 99.87 100.12 0.02 0.10 5.63 229 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.83 6.24 100.59 100.75 0.05 0.13 1.05 229
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 717 6.15 104.55 104.80 0.41 0.66 3.40 211 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.24 7.04 101.14 101.39 0.20 0.27 5.59 178
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.33 6.34 98.69 98.94 0.67 0.81 12.75 201
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.53 9.29 99.57 99.68 -0.01 0.06 0.47 508
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.26 8.37 99.66 100.00 0.08 0.51 1.35 440
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.63 7.24 96.13 96.63 0.00 0.00 0.12  #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.46 741 104.40 104.90 0.19 0.07 3.12 346 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.00 4.96 103.09 103.20 0.01 -0.16 0.43 99
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.64 5.15 102.42 102.56 0.01 -0.04 051 92
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.49 5.27 114.63 115.13 0.17 0.26 3.07 111
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 779 5.57 116.93 117.33 0.27 0.45 4.43 144 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.01 5.85 110.63 110.63 0.25 0.32 5.35 140
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.04 5.92 101.40 101.40 -0.60 -1.61 6.81 147
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.19 6.29 116.50 116.50 2.75 -0.40 731 183
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.10 5.19 104.48 104.68 0.37 0.37 3.77 71 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.63 3.84 101.49 101.49 0.00 -0.02 173 63
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 278 4.12 95.67 95.76 0.00 0.14 291 55
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.77 4.47 96.29 96.29 0.01 0.01 4.30 62
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.69 4.42 94.87 94.87 0.01 -0.03 5.54 46 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.03 451 108.95 108.95 0.00 -0.01 8.61 10
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.28 450 88.71 88.71 -0.54 -0.53 16.37 14
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.18 5.13 98.70 98.70  #N/AN.A. 0.10 1.29 126
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.50 5.50 99.73 100.23 0.44 117 5.26 100 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.69 5.57 100.78 101.28 0.52 122 5.77 108
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PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 907.603MM 7.61 4.99 103.40 103.58 0.06 0.12 119 106 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 7.58 471 103.85 103.85 0.13 0.39 119 86
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.66 7.10 100.92 101.36 0.09 0.17 174 315 -/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 8.22 9.75 95.55 95.99 0.12 0.37 2.22 577

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.90 10.18 89.66 90.16 0.12 0.23 4.78 1 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.26 10.12 91.52 92.02 0.13 0.21 5.14 -5

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.18 9.26 89.61 90.11 -0.20 -0.57 9.96 -16

TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #NANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.68 7.68 101.99 102.46 0.11 0.13 177 91

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.03 7.68 100.93 101.43 0.18 0.00 253 369

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.84 7.99 104.38 104.88 0.26 0.19 3.62 393 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.64 8.30 103.96 104.46 0.33 -0.14 5.73 -1

VENEZUELA

PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 99.705MM  #N/AN.A. #N/AN.A. #NJANA.  #N/ANAA. #NJANA. #N/ANA. #N/ANA.  #N/ANA.

PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM 8.06 791 101.78 102.28 0.28 0.53 6.48 328 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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