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B3rNAL HA PbIHOK
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EMBI* Pocom ompon T — EMBI* cnpon BaHk AHrnUM NpeanoxuT ceroaHs BaHkam NpoBecTU CBOM rocyAapCTBEHHbIX 0BnmraLui

325 Ha cymmy B £50 mnpa ($100 mnpa) Ha Bymarn, 0BecreyeHHble MNOTEYHbIMM
300 MVL\ obs3atenbcTBamu, YTOOLI CTabMnM3NpoBaTL CUTYaLWIO Ha KPeauTHOM pbiHKe. BbaHk
275 Anrnum daktuyeckn npegocTasuT 6aHkaMm KpeanToBaHue, 4Tobbl "PasmMoposnTL" PhIHOK,
250 ckasan BBC muHuctp dunanco Benukobputanun Anuctep Japnuur. Coobuyenuns o
s npeacroswux warax GputaHckoro LB Bbi3Banu cerogHs pocT [OXOAHOCTU 2-NETHWX

amepukaHckux rocbymar Ha 4 6.n. — g0 2.16% — 1 CHKEHUE OXMAAHWA NOHWKEHNS
200 craekn ®epfepanbHoro pesepsa Ha 3acepaHuu 30 anpens. bank AHrnun paHee Havan

175 npoBeAeHNe ayKUMOHOB ANs npeaocTaenenus baHkam nukeugHocTW. B nocnenHuin pa3
150 GaHkn noganu 3asBkM Ha nomyvyeHne £50 mnpa, 4TO CTAno CambiM  BbICOKUM
125 nokasatenem 3a TpU Mecaua, CBMOETENbCTBYS O HOBOM 00OCTpeHWM peduuuta
100 ‘ ‘ ‘ NIMKBUAHOCTW Ha pblHKe. MMpembep-munncTp Benukobpuranum MopaoH BpayH 3assun 16
15.11.2007 08.01.2008 28.02.2008 18.04.2008 anpens, 4To M3y4valoTCA Takke BapuaHTbl BMMBAHWS CPEACTB B WMOTEYHBIA PbIHOK.
HBOS, kpynHeiiwmin 6puTaHCcKuin MMoTeYHbIN 6aHK, COOBLLMI, YTO LieHbl Ha AOMa ynanu

BT PO [10 MUHMATEHOTO YPOBHS ¢ 1992 .

HOPManM3OBaHHbIe JIOKalnbHble AONToBble MHOEKChI 5a30Bb|e aKTUBbI

102%
MwHyBWwas Henens ctana Tsxenoi Ans kasHaveiickux obssatensct CLUA. Kpusas

CTaBOK BblpBanacb W3 CPeHEeCpPOYHOro GOKOBOrO KOpWAOPa, [OXOAHOCTM BbIPOCTW B
cpenHem Ha 25-30 6.n. Oxwuganusi no feicteusm OPC orpaHuumBatoTcs nuwb 98%
BEPOSITHOCTU CHUXeHUs cTasku Ha 0.25 n.n. Ha Bnuxaniuem 3acepaHun. Ha Tekyuien
Hedene CKyAHbIV kaneHaapb MakpoCTaTUCTUKM MOXET MPUBECTU K AanbHENLLEMY poCTy
ctaBok. floxogHocTb 10-neTHux 06s3aTenseTs B NATHULY cHuaunace Ao 3.72 (-0.01)%,
2-neTHux — o 2.07 (+0.03)%.

101%

100%

99%

98%

RUX-Cbonds LieHoBoi# Chonds-Muni LgHoBoi

Pa3sBuBatoLL1eCcs PbIHKK
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12102007 19112007 24122007 06022008 14032008 1804200  PycroBple [ONMM HE CMOMMM WCMOMb30BATh OTTOK KamuTana U3 3aluuTHbIX aKTWBOB.
Vcmounuk: www. Chonds.ru CamocTosTensHoe CyxeHue cnpagos k kpuso UST He npousowno, cnpag EMBI Global
3a Hepenio cokpatuncs Ao 265 (-22) 6.n. nuwb 3a cYeT pocTa cTaBok 6a3oBbIX aKTUBOB.
Poccuiickue eBpoobnuraumy Takke CHU3MIUCH B LieHe: BeHumapk "Russia'30" onyctuncs
B LieHe ao 115.0 n.n., a ero cnpag cokpatuncs go 161 (-19) 6.n.
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WK "Anemap"/2ExenHeBHbil 6lonneTeHb nHBecTopa

MokasaTeny NMKBIAHOCTH JIOKANbHbIN JONTOBOW PbIHOK

900

NuksngHocTb 1 CTaBku

= [lenoauTsl GaHkos B barke Poccum

I Qcrariut a K0p.cHeTaX pEMTHeIX oprasi3al i Mokasatenb pybneBoi NUKBMOHOCTM CErofHst YTpoMm coctaBun 749.4 (-26.3) mnpg pyo.
CTpyKkTypa NUMKBMAHOCTM BbLIMMAAUT Cheaylowmm o6pa3oM: OCTaTkm Ha  KopcyeTax
cHu3unues o 597.2 (-37.5) mnpg pyb., a nenoautbl 6aHkoB B LIB coctaunn 152.2 (+11.2)
mnpa py6. Craekn MBK Ha npoTseHun MuHyBLIER Hepenu cocTtaensanm 3.5-4%, a Ha
CErofHsIlLHEEe OTKPbITUE OOHOAHEBHbIE KpeauTbl obxogatcs B cpeaHem nog 3.5-4.5%.
CerogHs npoiineT ocHoBHas ynnata ksaptansHoro HAC, a B natHuuy 6yayT ynnaunsatbes
HOMW v akumsbl. HecmoTps Ha CTonb TSXENbIn AN AEHEXHOrO PblHKA NEPUOA, TEKYLLNA
YPOBEHb MNUKBMOHOCTM W HeBbicokue cTaBkm MBK BcensloT yBepeHHOCTb B MeHee
OonesHeHHOE, uYeM OXxuganoch, npoxoxaeHue “"Hanorosoro nepuopad“. O6bembl
pecduHaHcupoBanus B LIB ocraiotcs HesHaumtenbHbiMK, caenok PEMO ¢ LB 6bino
3aKntoyeHo Ha 6.9 mnpa pyb.
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Kpusas cTaeok LIBOR (USD) 3a Hepento mogHsnach B cpegHem Ha 14 6.n., npn atom
OCHOBHOE MOBBbILIEHWE MPULLNOCH HA AONrOCcPoYHble cTaku: 1M LIBOR coctasnseT 2.80%,
Memounuk: LienmpankHbill bawk PO 3M LIBOR - 2.82%, 12M LIBOR - 2.91%. CraBku poccuitcknx NDF Bblpocrv B
KpaTkocpo4HOM cermeHTe Ao 8-10%, a 6onee fanbHWe CTaBkM He NpeBbiLWarT 6.5%.

300
21 ces 28 tes 6 may 13 may 20 maj 27 maj 3an 10 anj 17 anj

CraBku LIBOR

3.00

WHBeCTULMM: POKYC Ha NUKBUMOHOCTb

OnTumMK3M Ha pbiHKe pybneBoro 4onra COXPaHSIETCs, OHAKO aKTMBHOCTb, Kak W Heaenen
2% paHee, CHWXaeTcs K nsaTHWUE. [lo-npexHemy HaubonMbMM CMPOCOM MONb3yHTCA
2.90 O

/ KOpMopaTUBHbIE BbINYCKM NEPBOTO YPOBHS. Ha Hall B3rns, MOMUMO NPUCYTCTBUS CPELCTB
WHCTUTYTOB Pa3BUTUS MHBECTOPbI HAYMHAIOT MEPEOLEHKY PbIHOYHOTO pUCKa B CBA3N C

2.85
- M MEHBLUMMM, YEM OXMAANOCH, NOTEPSIMU NMKBMAHOCTM. HanomHmm, uto B YetBepr MuHdguH

8/0 MpOBEN ayKLMOH Mo Pa3MELLEHNI0 BPEMEHHO CBOBOAHBIX OCTATKOB OlofpKeTa Ha AenosuTax
GaHkoB. Pa3MecTuTh yanoch OTHOCUTENBHO HEMHOTO CPEACTB — YyTb MeHee 24 mnpf pyb.

275

270 o ° o OTO CBMAETENLCTBYET O TOM, YTO BaHKu pacnonaralT NUKBUMAHOCTb ANS MPOXOXAEHMS
265 TPAAYILMX  HaMoroBblX nnatexel. MMeHHO onaceHne [feduunta  NUKBUAHOCTY,
250 MHOTOKPaTHO BbiCka3blaBLueecs npeactasutensmu LI PO, cxopuT Ha HeT.
o B 10 e Bpems ecrnu onaceHns no aeduumTy TUKBUOHOCTM HE OMPaBAAOTCA B anpene, To
285 - —O—actual ] lweekago - -
ONs pbiHKA MOXET HayaTbCs Crieaytowuin atan 6ecnokoncTs — nonutuka LB u nHdnaums.
250 - e MocrnenHss BbIOMBaeTCS U3 oduUManbHbIX MPOrHO30B, npu atom LB nepuoamuecku
4 m m m m m m m

NbITAeTCH HANOMHMTb, YTO MOXET MPON30NTI O4YepeaHOe NOBbILLIEHNE CTaBKM (MO aHanorm
c espanem). VmeHHO HenpospayHocTb nommtuku LB, peskmin poct BBIM 1,
COOTBETCTBEHHO, MH(NALMN MOTYT CTaTb OCHOBHbIMM (PaKTOpaMm 3TOr0 MOBLILLEHNS, ECIN
[EHEXHbIN PbIHOK OCTAHETCA CTabUNBEHO KOMKOPTHBIM 115 Y4ACTHUKOB.

WemouHuk: Bloomberg

®bioyepc Ha ctaBky PPC (BeposaTHOCTL CHUXeHUs Ao 2.00%)
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Py6neBb|e oﬁnmrau,vm. nepBbll/I 3LUenoH".
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Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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Py6nesble obnuraumun. baxku n mHaHehI.
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PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.
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PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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Py6nesble obnuraumu. Toprosns.
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Py6nesble obnuraumv. Metannyprus.
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PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.
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PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.
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Y CaH WHTepbpio 2
Yepkmsoso @
[ ]
OvakoBo 2

@ Orey. NlekapcTea 2

® VuTypuct

.BBJ]Z

Mod. Duration

5.00
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Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.

B

17.00

16.50

16.00

15.50

15.00

14.50

14.00

13.50

13.00

12.50

12.00

11.50

11.00

10.50

10.00

9.50

9.00

8.50

8.00

7.50

7.00

6.50

6.00

5.50

5.00 -

o MensH. Komo.

o
Apkapa 3 [ ]

g%ﬁﬂza 2 Arpuka

® MocCBhurpom ® Arpoxonauty

@ Cv6 Arp 'pynna

.ApKa/:(a 1
® Paarynsin-2

®
rOT3K 2

.Pasrynﬂﬁ 3

®Pycarpo

Mod. Duration

21 anpens 2008 .

Crp.12/39



WK "Anemap'Y2ExeqHeBHbI GlonneTeHb MHBECTOpa

Py6nesble obnurauun. CTpoutensCcTao.

S

17.00
16.50

16.00 ° Catn [pynn
® M.O.P.E.Mnasa
15.50 @ Makpomup- ®uHaHe 2

15.00

1450 ° Kocmoc ®uHance

14.00 @ AnamaHT 1

13.50

® |0CKK

1300 'V'Vf”b @ CY-1553

12.50

° [KC ®XC PB .A,qamaHT 2 ° M Maycroms
12.00
11.50 o Mupakag#CChI/KA!

[lesenonment-tOr .I'naBMocCT oit 2 o/lHrerpal °
Kanikas nonnHa @ P TICPNHescr 2
[ ]

1050 NCP Wescr 1

Mupake 1
10.00 °

[ ]
9.50 CrpoitTpaHelas-1

9.00 @ LYH?2

8.50
MK 5
8.00
7.50
7.00

6.50

6.00
Mod. Duration

5.50

500 . : ‘ ‘
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:ei d
003

003 25057 40,817 740 23/04/2008 20/01/2010 102.45 102.40 0.03 6.07 / - 155

003 25058 40,655 630 30/04/2008 30/04/2008 100.05 100.02 0.02 0.01 -0.12 539 /- 0.03

003 25059 40,821 610  23/04/2008 19/01/2011 100.00 99.97 0.15 0.38 6.25 / - 2.37

003 25060 40,734 580  30/04/2008 29/04/2009 99.95 99.90 -0.02 0.32 6.01 /- 0.94

003 25061 42,513 580  07/05/2008 05/05/2010 99.58 99.47 0.00 0.02 6.19 / - 1.80

003 26198 42,117 600  03/11/2008 02/11/2012 98.25 98.25 0.05 6.44 | - 3.76

003 26199 39,991 610  16/07/2008 11/07/2012 99.26 99.01 0.00 0.06 6.49 / - 353

003 27026 16,000 600  11/06/2008 11/03/2009 100.31 100.25 0.18 5.80 / - 0.83

003 46001 60,000 1000  11/06/2008 10/09/2008 101.80 102.00 -0.02 -0.27 523 /- 0.37

003 46002 62,000 900  13/08/2008 08/08/2012 107.25 106.00 6.65 / - 2.93

003 46003 37,298 1000  16/07/2008 14/07/2010 106.78 106.76 0.17 6.79 / - 152

003 46012 40,000 121 01/10/2008 05/09/2029 69.05 69.05 0.01 0.33 -0.27 723 /- 13.00

003 46014 58,290 900  10/09/2008 29/08/2018 105.50 105.50 0.05 -0.50 6.84 /- 4.62

003 46017 79,995 800  14/05/2008 03/08/2016 104.00 103.80 -0.40 -0.35 6.55 / - 557

003 46018 128,855 900  11/06/2008 24/11/2021 106.50 106.40 0.35 0.40 6.86 / - 7.63

003 46020 101,587 690  13/08/2008 06/02/2036 98.15 98.15 0.40 0.65 7.18 /- 11.49

003 46021 79,677 750  20/08/2008 08/08/2018 96.27 96.27 0.00 0.15 -0.47 6.79 /- 6.71

Mockea

Mocksa 29 5,000 10.00  05/06/2008 05/06/2008 100.80 100.80 0.00 0.00 0.79 381 /- 0.13 -205
Mocksa 36 4,000 10.00  16/06/2008 16/12/2008 103.00 103.00 0.00 0.00 -0.03 538 /- 0.61 -55
Mocksa 38 5,000 10.00  26/06/2008 26/12/2010 108.30 107.50 -0.35 -1.45 6.85 /- 2.22 57
Mocksa 39 5,000 10.00 21/07/2008 21/07/2014 106.00 106.00 -0.02 0.72 6.74 | - 4.64 34
Mocksa 41 3,378 10.00 30/07/2008 30/07/2010 103.20 102.70 -0.79 -3.30 6.95 / - 1.95 71
Mocksa 43 5,000 10.00 17/05/2008 17/05/2008 101.00 101.00 0.00 0.00 -0.20 249 [ - 0.08 -832
Mocksa 44 20,000 10.00 24/06/2008 24/06/2015 104.08 104.08 0.08 -0.77 7.09 /- 5.10 64
Mocksa 47 10,000 10.00 28/04/2008 28/04/2009 102.10 102.10 0.00 -0.10 -0.80 6.58 / - 0.91 54
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 11/09/2008 17/12/2009 102.00 102.00 0.53 0.53 0.53 8.36 / - 1.45 215
BatukopToctaH 5 1,000 8.02 07/05/2008 04/11/2009 100.20 100.20 0.20 -0.42 8.03 / - 133 186
Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 100.40 100.11 0.06 0.06 -0.65 482 | - 0.03

Benoropoackas o6n. 3 2,000 8.38 15/05/2008 10/11/2010 99.40 99.40 - -0.20 0.49 8.92 /- 211

Benoropoackas o6n. 4 1,020 7.88 23/04/2008 19/10/2011 97.10 97.10 0.00 0.00 0.00 9.15 / - 2.78 268
Bonrorpap 1 450 9.20 17/07/2008 17/07/2008 99.07 99.07 0.00 0.00 -0.86 1375 / - 0.22 749
Bonrorpap 2 600 9.65 20/06/2008 21/12/2009 102.85 98.50 -0.33 0.77 9.11 /- 1.45 287
Bonrorpapckas o6n. 253 550 8.10 21/05/2008 19/05/2010 98.00 96.50 - -0.15 -0.15 9.81 /- 173 347
Bonrorpapckas o6n. 261 700 11.00 19/06/2008 17/06/2010 100.50 100.50 0.00 0.15 -0.39 9.46 / - 0.56

Bonrorpapckas o6n. 351 600 10.99 - 11/06/2009 101.00 100.20 0.25 0.25 -0.70 - /-

BopoHexckasi obn. 2 500 12.00 17/06/2008 18/06/2009 103.25 103.25 0.50 -0.65 9.18 / - 0.99 302
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

BopoHexckasi obn. 3 500 10.25 30/06/2008 27/06/2011 102.35 99.40 -2.13 -2.13 -2.14 10.16 / - 2.22 361
VBaHoBcKas 06 1,000 9.00 13/05/2008 09/11/2010 98.09 97.50 -0.01 -0.01 -0.21 10.06 / - 161 406
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 99.80 99.80 0.00 -0.10 0.20 8.06 / - 0.23 241
WpkyTckas obn. 311 1,500 9.00 19/06/2008 17/12/2009 100.20 99.70 -0.30 -0.05 8.63 / - 0.82 260
MpkyTckas obn. 313 3,000 7.75 23/07/2008 24/11/2010 98.30 97.70 0.13 -0.12 8.90 / - 1.23 -226
WpkyTckas obn. 314 1,200 8.25 21/05/2008 26/05/2010 99.40 98.95 0.23 0.52 8.48 / - 0.93

KasaHb 3 2,300 9.32 28/05/2008 29/08/2009 99.95 99.95 - 0.12 1.45 8.28 / - 1.19 213
Kanyxckas o6n. 2 1,300 8.60 02/06/2008 29/08/2011 98.30 96.50 -0.60 -0.60 -0.15 9.71 /- 2.25 343
Kapenus 500 8.15 09/06/2008 02/06/2010 99.84 96.80 -0.30 -0.30 -1.56 8.87 /- 1.48 171
Kuposckas o6n. 1 400 8.39 23/06/2008 22/12/2008 100.20 99.65 0.12 0.12 -0.48 8.50 / - 0.60 266
Kuposckas 06n. 2 600 8.45 26/06/2008 24/09/2009 99.25 99.01 0.39 0.39 9.42 | - 0.84 353
Knuuckuit p-H 2 300 9.75 15/05/2008 13/11/2008 101.20 101.20 0.00 0.00 0.00 7.69 /- 0.51 171
Komn 6 700 12.50 14/10/2008 14/10/2010 106.50 105.27 -0.13 -1.12 8.85 / - 2.06 251
Komn 7 1,000 10.00 23/05/2008 22/11/2013 103.50 99.00 175 345 8.54 | - 3.75 207
Komn 8 1,000 9.00 04/09/2008 03/12/2015 90.05 90.05 0.05 0.05 9.09 / - 4.92

KpacHosipck 5 1,000 7.50 18/10/2008 18/10/2008 99.78 99.78 0.00 0.45 811 /- 0.46 212
KpacHosipckuii kpai 3 3,000 6.00 01/10/2008 01/10/2008 100.11 100.11 0.21 0.99 5.83 /- 0.43 -12
KypraHckasi o6n. 500 9.25 16/06/2008 17/12/2009 98.70 98.70 0.00 -0.30 -0.38 10.49 / - 1.40 419
JleHuHrpagickasi obn. 2 800 14.01 11/06/2008 08/12/2010 116.50 116.50 3.90 3.50 717 1 - 2.08 89
JleHuHrpagckasi o6n. 3 1,300 12.50 13/06/2008 05/12/2014 115.50 115.50 - -2.50 -0.30 9.14 | - 431 264
Jiunevkas o6n. 4 1,500 7.95 22/07/2008 19/07/2011 98.78 98.10 0.14 0.09 1.42 8.68 / - 1.98 250
MarapaH 450 11.00 16/06/2008 15/09/2008 101.15 100.41 -0.17 -0.04 -0.02 9.34 | - 0.37 330
Mapuii On 500 8.25 22/05/2008 23/05/2009 98.20 97.60 -0.10 -0.08 0.30 10.70 / - 0.95 448
Mockosckas o61. 4 9,600 11.00  22/04/2008 21/04/2009 103.96 103.96 0.00 0.00 -0.04 7.08 /- 0.88 103
Mockosckas 0611. 5 12,000 1000 30/09/2008 30/03/2010 104.68 104.68 - 0.28 074 751 /- 1.69 124
Mockosckas 0611. 6 12,000 900  22/04/2008 19/04/2011 103.20 103.20 0.00 0.00 0.70 794 /- 2.40 158
Mockosckas 0611, 7 16,000 800  23/04/2008 16/04/2014 99.10 99.10 0.00 0.00 -0.40 8.36 / - 433 191
Huxeropogckasi o61. 2 2,500 999  03/05/2008 02/11/2008 100.78 100.78 -0.12 0.03 742 ] - 0.29 199
Huxeropogckas o6n. 3 2,000 845  24/04/2008 20/10/2011 99.11 99.11 0.15 1.20 851 /- 212 228
HoBocu6mpck 3 1,000 1200  13/07/2008 14/07/2009 104.90 104.00 -0.05 -0.31 8.29 /- 1.07 216
HoBocu6mpck 4 1,500 8.60  24/06/2008 24/06/2010 99.80 98.90 0.15 0.35 9.08 / - 1.84 276
HoBocu6upcxast o61. 3 2,500 800  17/06/2008 15/12/2009 100.10 95.96 - -1.92 -0.97 931 /- 0.82 426
HoruHck 2 500 1025 22/08/2008 21/08/2009 102.55 102.55 155 155 -2.48 8.36 / - 117 220
OpexoBo-3yeso 160 1150  20/06/2008 20/06/2008 98.62 98.62 0.10 0.10 141 21.25 | - 0.14 1441
MeHaeHckast 061, 800 945  13/07/2008 13/10/2009 100.65 100.65 0.00 0.15 9.25 / - 0.87 290
Camapckasi 061, 2 2,000 6.82  12/06/2008 09/09/2010 98.17 96.10 -0.87 0.64 8.40 / - 2.05 209
Camapckasi o61. 3 4,500 760  15/05/2008 11/08/2011 98.95 98.95 0.20 1.25 8.20 /- 2.70 180
Camapckas o6n. 4 5,000 6.98  25/06/2008 20/06/2012 96.00 95.35 -0.02 -0.02 0.18 8.47 | - 3.35 197
Caxa (Skyus) 3 560 12.00  17/06/2008 17/06/2008 100.96 100.80 0.03 -0.72 6.70 / - 0.16 78
Caxa (SkyTus) 6 2,000 10.00  15/05/2008 13/05/2010 102.40 102.40 0.30 0.40 9.01 /- 1.26 223
Caxa (Skyus) 7 2,500 795  17/07/2008 11/04/2013 98.00 98.00 0.00 150 2.38 872 /- 3.17 232
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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

Tambosckas 06 400 8.00 27/06/2008 27/09/2008 100.00 100.00 0.00 -2.00 8.23 / - 0.41 224
Tsepckas 06n. 3 800 7.95 31/05/2008 30/11/2008 99.50 99.50 0.00 0.00 0.00 9.07 / - 0.55

Tomckas 06n. 3 900 7.00 09/05/2008 09/11/2009 98.50 98.01 0.16 0.45 7.72 | - 0.93 278
Tomckas 06n. 4 1,001 7.00 26/06/2008 26/12/2011 97.25 96.77 -0.17 0.72 8.10 / - 1.86 233
Tynbckasi 06n. 1,500 8.50 26/06/2008 28/06/2009 100.80 100.80 - 0.20 175 8.02 / - 1.06 190
Yomyptus 1 1,000 8.20 27/06/2008 27/12/2008 99.23 99.23 0.00 -0.17 -0.21 9.56 / - 0.62 347
Yomyptus 2 1,500 8.40 17/07/2008 15/07/2012 96.65 94.00 -1.37 -1.37 -1.69 10.00 / - 3.26 345
Ypa 4 500 10.03 03/06/2008 03/06/2008 100.45 100.45 -0.05 0.45 6.37 / - 0.12 45
Ypa 5 500 8.40 20/06/2008 18/12/2009 99.25 99.25 0.15 0.15 0.75 9.08 / - 1.42 284
Xabaposck 6 1,000 7.50 24/05/2008 24/11/2009 100.15 99.75 0.35 2.00 7.35 /- 1.04 152
XMAO 5 3,000 12.00 27/05/2008 27/05/2008 100.70 100.70 0.00 0.00 -0.30 529 /- 0.10

Yysaiuwms 4 750 12.33 25/09/2008 27/03/2009 103.98 103.98 0.11 0.23 7.99 / - 0.84 193
Yysawms 5 1,000 7.85 05/06/2008 05/06/2011 98.50 98.50 - 1.20 3.00 8.58 / - 2.54 218
YysaLums 6 1,000 7.99 22/04/2008 17/04/2012 93.40 93.40 0.00 0.00 -1.00 9.90 / - 3.08 333
AHAO 1,800 10.00 03/08/2008 03/08/2008 100.90 100.70 0.30 0.10 -0.70 725 | - 0.27 130
fApocnasnb 400 9.00 17/06/2008 17/12/2009 99.10 98.05 0.58 0.58 -0.12 10.34 / - 0.98 249
fApocnasckas 06r. 4 1,000 10.50 25/05/2008 26/05/2009 102.18 102.18 0.00 0.03 117 8.09 /- 0.96 199
fApocnasckas 06r1. 5 500 7.50 30/06/2008 30/12/2008 99.45 99.45 0.00 0.35 0.10 8.47 | - 0.63 242
Apocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 97.29 97.29 0.00 0.00 0.92 8.23 / - 1.60 252
fApocnasckas 06r. 7 3,500 8.00 01/07/2008 30/03/2010 98.30 97.77 -1.52 0.04 1.04 8.76 / - 151 263
Tonnueo u asHepeemuka

AnbsiHc HK 3,000 8.92 17/09/2008 16/09/2009 14/09/2011 96.35 96.35 0.35 0.60 513 /1213 1.20 576
ACIM3K 1,500 12.00 02/07/2008 01/10/2008 31/03/2010 97.01 97.01 0.00 -1.99 131 4.58 /20.39 0.37 1361
BaLukupaHepro 3 1,500 830  22/06/2008 19/03/2009 09/03/2011 99.30 99.05 -0.17 -0.02 3.05 / 9.57 081 330
laanpom A4 5,000 822  13/08/2008 10/02/2010 102.40 102.40 0.04 0.80 6.90 / - 159 72
raanpom A6 5,000 6.95  07/08/2008 06/08/2009 100.75 100.75 0.15 115 6.43 / - 1.18 35
Taanpom A7 5,000 6.79  01/05/2008 29/10/2009 100.15 100.15 0.00 -0.15 0.85 6.80 / - 134 66
laanpom A8 5,000 700  01/05/2008 27/10/2011 99.92 99.92 0.68 2.40 7.5 / - 2.88 75
laanpom A9 5,000 723 20/08/2008 12/02/2014 100.00 100.00 1.00 2.10 7.36 / - 447 95
TuapoOrk 5,000 810  02/07/2008 29/06/2011 99.70 99.70 0.70 1.49 8.37 /- 2.60

rT-To4 3 1,500 1045  18/04/2008 18/04/2008 100.01 100.01 0.00 0.00 -0.01 6.79 1 6.79 0.00

rT-ToU 4 2,000 1071 03/09/2008 - 02/09/2009 98.75 98.75 - -0.10 -0.44 12.04 | - 1.16 571
EQCK 1,000 8.74  09/10/2008 08/04/2010 05/04/2012 95.00 95.00 0.00 -2.52 -3.50 6.13 / 11.99 1.65 552
Ky6aHbaHepro 3,000 785  23/07/2008 21/07/2010 99.97 99.97 0.00 0.00 0.00 8.01 / 8.01 132 176
Kyi6biluesasot 2 2,000 880  05/09/2008 04/03/2011 98.25 97.30 -1.82 0.28 9.93 /- 2.35 351
TNewarepro 2 3,000 854  01/08/2008 27/01/2012 97.00 97.00 0.05 -0.02 972 /- 2.96 319
TNewarepro 3 3,000 8.02  23/04/2008 18/04/2012 93.85 93.85 0.00 0.00 0.35 10.16 / - 3.04 358
nyKoun 2 6,000 725  20/05/2008 17/11/2009 100.30 100.30 0.10 1.04 7.16 1 7.16 1.38 97
nykoun 3 8,000 710  12/06/2008 08/12/2011 99.64 99.64 0.64 1.89 7.34 | - 2.98 92
nyKoun 4 6,000 740 12/06/2008 - 05/12/2013 100.10 100.10 1.01 2.40 751 /- 421 110
MocaHepro 1 5,000 754 16/09/2008 15/09/2009 13/09/2011 99.49 99.49 -0.01 0.74 7.40 / 8.08 1.26 189
MocaHepro 2 5,000 765  28/08/2008 23/02/2012 18/02/2016 98.07 97.65 0.23 1.36 4.46 | 8.48 311 194
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Tonnueo u sHepeemuka

MO3CK 6,000 805  09/09/2008 06/09/2011 98.98 98.98 0.00 213 8.57 / - 277 214
orK 2 5,000 7.70  03/07/2008 - 07/07/2010 97.30 97.10 -0.10 -0.10 -0.29 932 /- 1.86 299
orK5 5,000 750  02/10/2008 01/10/2009 29/09/2011 99.02 99.02 - 0.36 111 3.61 /839 1.29 218
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 98.00 98.00 0.00 0.02 -0.40 4.56 | 8.84 1.69 251
MepMaHepro 1,000 8.15  27/05/2008 25/05/2010 22/05/2012 99.00 99.00 051 0.51 0.51 4.70 / 8.86 1.76 253
PyccHedTs 7,000 925  13/06/2008 12/12/2008 10/12/2010 93.16 93.16 -1.60 3.16 5.26 | 22.02 0.52 1506
CanasatHedTeOprCuTHes 3,000 10.00  13/05/2008 - 10/11/2009 101.10 101.10 0.00 -0.34 9.43 [ 9.43 131 316
CaxaTpanHedrel a3 1,500 11.90  04/06/2008 04/06/2008 02/12/2009 100.00 100.00 - -0.05 0.00 0.95 /11.98 0.12 580
Cubyp 1,500 7.70  08/05/2008 05/11/2009 01/11/2012 98.75 98.50 -0.11 0.22 0.32 3.10 / 8.85 133 260
K1 4,000 7.75  16/09/2008 16/03/2010 11/03/2014 98.05 98.05 0.00 0.00 6.75 3.05 /9.07 1.65 275
TrK 4 5,000 760  05/06/2008 04/06/2009 31/05/2012 99.50 99.50 0.00 1.70 0.20 229 /822 0.99 208
K6 2,000 10.00  27/05/2008 2410212009 21/02/2012 100.95 100.95 0.00 0.48 0.65 205 /9.12 0.75 299
K8 3,500 800  15/05/2008 03/06/2008 10/05/2012 99.80 99.80 0.00 0.00 0.10 2.24 /983 0.11 376
K 10 3,000 760  19/06/2008 - 17/06/2010 98.10 98.10 0.11 0.60 0.08 8.76 / 8.76 1.83 241
TioMeHb3Hepro 2 2,700 770 02/10/2008 01/04/2010 29/03/2012 96.30 96.30 -0.20 0.30 0.30 5.11 / 10.06 1.68 370
Yensibarepro 600 840  15/05/2008 - 13/05/2010 99.96 99.96 0.00 0.00 -0.04 032 /032 1.98 294
OHeprocTpot 1,500 950  23/05/2008 21/11/2008 20/05/2011 98.90 97.70 -0.60 -0.15 -0.39 247 [ 1291 051 664
OHeproLeHTp 3,000 930  10/07/2008 09/01/2009 11/07/2010 99.90 99.90 0.00 2.90 0.97 535/ 9.63 0.64 350
SkyTckaHepro 2 1,200 859  11/09/2008 12/03/2009 09/03/2012 99.00 97.05 1.01 1.01 0.18 261 /1123 0.80 500
OCKE3C 2 7,000 825  24/06/2008 22/06/2010 101.56 101.56 0.21 0.81 759 /- 1.85 133
OCKE3C 3 7,000 710  13/06/2008 12/12/2008 100.15 100.15 0.12 0.20 6.96 / - 0.59 98
OCKE3C 4 6,000 730 09/10/2008 06/10/2011 99.22 99.22 047 052 7.70 /- 2.90 129
OCKE3C 5 5,000 720 03/06/2008 01/12/2009 99.85 99.85 0.25 0.70 742 /- 1.42 126
Memannypeus

Amypmetann 1 1,500 9.80 28/08/2008 26/02/2009 99.00 98.27 -0.37 -1.27 1181 /- 0.75 558
Amypmetann 2 2,000 9.15 29/08/2008 26/02/2010 97.00 95.00 -0.99 -3.25 11.92 / - 1.56 551
BenoH 1 1,500 9.10 04/06/2008 - 03/06/2009 98.60 98.60 - 0.00 0.12 10.70 / - 0.96 448
BenoH 2 2,000 9.25 28/08/2008 27108/2009 23/02/2012 99.10 99.10 0.00 0.05 -1.10 3.70 /10.20 117 394
3onoto Cenuraapa 1 500 13.00 25/06/2008 25/06/2008 21/12/2011 100.10 98.80 0.45 0.45 0.45 0.82 /16.41 0.17 996
3onoto Cenuraapa 2 300 01/07/2008 30/06/2009 28/06/2011 100.05 100.05 0.34 1.05 -0.02 /-0.04 3.20 -593
Koke 1 3,000 8.95 17/07/2008 - 16/07/2009 99.00 99.00 -0.15 0.70 10.04 / - 1.07 383
Koke 2 5,000 8.70 18/09/2008 18/03/2010 15/03/2012 97.30 97.30 0.00 0.30 -0.20 5.32 /10.55 1.62 416
MarneauT 1 1,500 8.25 19/06/2008 18/12/2008 98.55 98.55 - 0.06 0.40 10.79 /10.79 0.59 462
MarneauT 2 5,000 8.20 26/09/2008 23/03/2012 94.95 94.95 0.00 0.55 -2.05 10.01 /- 3.10 340
MAWP VHesct 3 2,000 1115 01/10/2008 01/04/2009 99.49 97.01 0.25 -0.95 0.55 1358 / - 0.69 763
Makem 'pynn 3,000 10.00 11/09/2008 12/03/2009 99.00 95.00 -2.00 -2.00 14.09 / 14.09 0.79 769
Metsasop M. Ceposa 2,000 8.75 29/08/2008 - 2710212009 97.55 97.55 -1.95 0.12 12.14 | - 0.75 589
Meuen 2 5,000 8.40 18/06/2008 16/06/2010 12/06/2013 99.50 99.50 0.00 0.25 3.87 /883 181 249
HuxHe-TleHckoe 1 550 19/06/2008 18/06/2009 99.00 99.00 -0.03 1.99 0.86 / 0.86 1.16 -514
HuxHe-TleHckoe 2 400 11.75 08/07/2008 - 08/07/2008 99.80 99.80 0.00 0.00 0.79 12.88 / 12.88 0.20 663
HOK 400 12.30 25/09/2008 25/09/2008 22/09/2011 100.20 99.75 0.57 0.48 1.62 /12.69 0.39 647
HCMM3 1,000 1.00 19/05/2008 19/05/2008 99.49 91.26 411 411 -0.63 75.98 / 75.98 0.08 5950
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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

OMK 3,000 920  12/06/2008 12/06/2008 100.15 100.07 0.01 0.14 8.48 /- 0.14 248
PMK ®uaHc 3,000 875  07/10/2008 06/04/2010 94.95 94.95 0.10 0.00 0.45 12.04 / - 1.64 560
PycAn 3 6,000 720 21/09/2008 - 21/09/2008 99.60 99.60 0.00 0.20 8.31 /- 0.40 232
Cao6oaHbIit Cokon 3 1,200 1157 27/05/2008 25/11/2008 24/05/2011 100.05 99.20 -0.18 -0.18 0.32 247 [ 1255 0.52 631
TMK 2 5,000 960  19/08/2008 16/02/2010 15/02/2011 101.15 101.15 0.06 0.95 6.03 /9.09 1.56 278
4yTn3 3,000 950  18/06/2008 18/06/2008 16/06/2010 100.29 100.18 0.08 0.14 0.63 / 8.09 0.16 208
lTpoMbiwneHHOCMb

AsToBa33 5,000 770 24/06/2008 - 22/06/2010 100.00 100.00 0.10 0.10 0.10 7.84 /784 1.86 153
AsToBas4 5,000 780  27/05/2008 26/05/2009 20/05/2014 99.70 99.70 0.00 0.00 0.20 152 / 8.24 0.97 210
AsTonpu6op 500 1320 30/04/2008 29/04/2009 99.49 99.49 0.99 0.97 1421 [ 14.21 0.82 777
ApHect 600 9.60  23/04/2008 29/04/2009 99.92 99.92 0.00 0.00 0.42 021 /021 0.98 950
BaronMaLu 1 300 1350  19/06/2008 19/06/2008 100.20 100.20 -0.15 0.27 12.37 / 12.37 0.15 616
BaronMaLu 2 1,000 11.00  18/06/2008 15/12/2010 99.80 99.80 0.26 0.80 0.77 / - 251 -541
BKM 1,000 9.75  04/06/2008 - 04/06/2008 99.95 99.95 0.23 0.63 1022 / 10.22 0.12 412
BMY 1,500 11.00  24/06/2008 23/12/2008 22/12/2009 99.50 99.00 0.00 -0.21 5.10 / 12.49 0.59 622
BonrabypMatu 600 14.00  08/10/2008 08/10/2008 100.24 100.24 0.09 0.19 13.89 / 13.89 0.42 758
BocTokuemeHT 800 11.00  22/05/2008 - 19/11/2009 100.05 100.05 -0.11 -0.11 -0.11 11.25 / 11.25 1.29 489
rA3 5,000 930  12/08/2008 10/02/2009 08/02/2011 100.00 100.00 - 0.00 0.22 2.79 1 9.48 0.73 334
TvapoMawCepauc 1,000 990  27/05/2008 27/05/2008 24/11/2009 99.95 99.95 0.00 -0.05 0.65 0.69 / 10.44 0.10 432
I'C Cyxoro 5,000 785  25/09/2008 24/09/2009 26/03/2017 98.00 96.80 -1.10 0.15 2.40 1.66 / 10.07 1.26 380
LoporoByx 900 860  11/06/2008 11/06/2008 100.25 100.00 -0.13 -1.32 7.76 1 7.76 0.14 176
EMK 1,000 935  02/10/2008 02/10/2008 100.10 100.10 0.00 0.00 0.00 931 /931 0.42 324
WxMaw 2 1,000 1335 17/06/2008 17/06/2008 100.35 100.35 0.35 -0.33 11.20 / 11.20 0.15 505
WkpyT 3 3,250 8.74 18/09/2008 16/09/2010 99.94 99.40 0.47 1.87 9.09 /- 2.03 275
Nckntumuement 2 500 12.50 07/05/2008 - 05/11/2008 100.75 100.75 -0.25 0.40 11.53 / 11.53 0.47 534
Kamas 2 1,500 8.45 19/09/2008 19/09/2008 17/09/2010 99.90 99.90 - 0.03 0.25 155 / 8.86 0.39 281
Kuposckuit 3-1 1,500 9.20 24/09/2008 24]09/2008 24]03/2010 99.90 99.25 0.08 -0.18 0.08 2.35 /1045 0.40 433
KM3 dunaHe 2,000 9.50 12/06/2008 12/06/2008 10/06/2010 99.83 99.83 0.00 0.05 0.38 0.75 /10.77 0.14 465
KMo 1,000 9.30 16/09/2008 16/09/2008 16/03/2010 99.75 98.50 -0.18 -0.19 -0.68 254 /1181 0.38 562
KpuorenMauw 1 500 9.75 08/07/2008 - 08/07/2008 100.00 100.00 0.50 0.20 10.10 / 10.10 0.20 400
KpuorenMauw 2 1,000 11.20 17/06/2008 17/06/2008 15/12/2009 99.91 99.91 0.06 0.11 1.17 /11.89 0.15 570
JIOMO 3 1,000 12.50 10/09/2008 09/10/2008 05/09/2009 99.25 99.25 0.00 0.15 426 | 12.44 0.42 55
Mapwuitckuin HMN3 1 800 11.10 17/06/2008 - 16/12/2008 99.50 99.50 0.00 0.20 12.20 / 12.20 0.57 595
Mapwuitckuin HM3 2 1,500 12.00 19/06/2008 19/06/2008 16/12/2010 99.90 99.90 - -0.30 0.00 0.81 /12.75 0.15 653
Metap ®uHaHc 500 12.95 12/06/2008 12/06/2008 10/06/2010 99.00 99.00 0.00 -0.25 0.99 1.40 /2051 0.13 1373
Mul 1 1,000 7.85 04/06/2008 - 03/06/2009 100.00 100.00 0.00 2.50 0.00 7.99 /7.99 0.99 185
Mul 2 3,000 12.00 09/09/2008 08/09/2009 06/09/2011 100.95 100.15 0.15 0.50 0.55 5.06 /11.87 1.17 552
Motosun. 3aBoab! 1,500 9.40 24107/2008 22/01/2009 99.49 99.49 -0.38 0.11 10.32 /10.32 0.67 415
MotopoCrpontens 1 800 10.00 18/09/2008 - 19/03/2009 99.90 95.05 - 248 1.38 13.40 / 13.40 0.81 704
MotopoCrpoutens 2 1,000 10.00 17/07/2008 15/01/2009 15/07/2010 97.00 96.00 -0.25 -0.25 -1.00 5.18 / 15.64 0.63 917
HE Petan 1,000 9.90 11/06/2008 10/12/2008 09/12/2009 97.30 97.30 0.01 0.28 -0.14 5.82 / 14.88 0.54 847
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MpombiwneHHocmsb

HukocXvm 2 1,500 1125 15/05/2008 - 20/08/2009 97.07 97.07 0.07 0.07 14.39 / 14.39 1.08 789
Huron 2 2,200 11.75  17/06/2008 17/06/2008 15/12/2009 99.00 99.00 0.05 0.05 12.79 / 15.26 0.14 888
HKHX 4 1,500 999  29/09/2008 30/03/2009 26/03/2012 101.15 100.90 0.03 0.03 0.08 222 19.02 085 288
Hadpue 2 1,000 1020 18/06/2008 18/06/2008 16/12/2009 99.90 99.50 -0.01 0.29 122 11222 0.15 602
O3HA 500 1050  10/06/2008 09/12/2008 08/12/2009 98.50 98.50 0.00 0.00 5.25 /1337 0.55 706
OM3 4 900 28/08/2008 - 26/02/2009 89.40 89.40 0.00 0.00 0.00 1391 /1391 0.76 752
OM35 1,500 880  02/09/2008 01/09/2009 30/08/2011 100.30 100.30 0.35 0.46 3.65 /873 121 252
MexaTskMpomMApmatypa 500 1250  14/05/2008 12/11/2008 11/11/2009 99.90 99.60 -0.24 -0.15 0.15 4.87 113.34 0.48 705
MeHonnake 1,500 11.25  19/06/2008 19/06/2008 17/12/2009 99.77 99.77 0.10 0.60 1.30 / 12.82 0.15 658
nv3 1,200 960  22/04/2008 21/07/2009 99.55 99.55 0.00 0.00 0.05 2.40 / 2.40 1.18 -364
MpomTpakTop 1 1,500 920  03/07/2008 - 03/07/2008 100.00 99.66 - -0.02 0.08 10.16 / 10.16 0.19 405
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 99.98 99.98 0.00 0.00 -0.62 4.91 /11.05 1.22 472
MpoToH GuHaHe 1,000 850  17/06/2008 16/12/2008 12/06/2012 100.24 100.24 0.00 0.00 0.02 1.33 /825 059 220
POCCKAT 1,200 1030 23/07/2008 21/01/2009 21/07/2010 97.50 97.50 0.00 0.00 0.20 4.83 1 14.29 0.65 790
PoctBepron 800 27/05/2008 26/05/2009 99.97 99.97 0.00 0.00 -0.03 0.03 /0.03 1.10 -596
Pbi6uHCKKaBens 1,000 03/06/2008 28/02/2012 99.50 99.50 0.00 -0.40 0.13 /0.13 3.86 -627
CanasatCrexro 2 1,200 1050 30/04/2008 - 28/10/2009 99.20 99.20 - -0.03 0.00 11.39 / 11.39 1.24 502
CarypH HMO 2 2,000 1250 20/09/2008 21/03/2009 20/09/2011 101.50 101.50 1.29 1.28 1.50 3.05 /1101 0.81 476
CarypH HMO 3 3,500 875  07/06/2008 06/12/2008 06/06/2014 98.62 98.62 0.00 0.17 0.62 117 /11.32 0.55 507
Cesepcranb AsTo 1 1,500 800  24/07/2008 - 21/01/2010 98.70 98.70 0.00 -1.30 1.20 8.99 / 8.99 151 270
Cesepcranb AsTo 2 3,000 770 23/07/2008 21/07/2010 17/07/2013 97.50 97.50 0.00 0.20 150 4.08 /9.14 1.90 277
Ceskabernb 2 1,000 1.00 - 28/11/2008 98.50 98.50 0.00 0.00 0.00 - - -

Ceskabernb 3 1,500 11.25  01/07/2008 27/03/2012 99.85 99.10 -0.22 -0.22 -0.33 1191 / - 2.88 526
CubmpcKkmil LiemeRT 800 9.70 12/06/2008 - 12/06/2008 100.70 100.70 0.00 0.70 1.58 4,96 / 4.96 0.14 -96
Cubyp 1,500 7.70 08/05/2008 05/11/2009 01/11/2012 98.75 98.50 0.11 0.22 0.32 310 /885 1.33 260
CHX3 1,000 12.00 30/09/2008 29/09/2009 97,51 97,51 -0.24 051 14.43 | 14.43 119 791
COK-AsToKOMN. 1,100 12.00 240412008 - 24]04/2008 100.00 100.00 - -0.03 0.00 12.03 / 12.03 0.02 585
TAVO 4,000 8.42 11/09/2008 11/09/2008 09/09/2010 99.30 99.30 0.00 0.02 0.00 1.74 1 10.47 0.36 435
B3 1,000 9.25 20/06/2008 20/06/2008 18/06/2010 99.90 99.37 0.33 -0.06 0.44 0.91 /1159 0.16 542
TeHsop 500 12.20 20/05/2008 20/05/2008 17/11/2009 99.90 98.80 0.82 0.43 0.35 1.10 / 20.49 0.08 1369
TepHa 1 500 17/06/2008 16/12/2008 98.90 98.90 -0.10 -0.10 -0.10 1.68 /1.68 0.65 -423
TepHa 2 1,500 12.00 09/05/2008 04/11/2011 98.85 98.85 -0.15 -0.63 2291229 311 -407
TexHoHukonb 1 1,500 10.00 14/05/2008 - 11/11/2009 99.95 99.95 0.00 0.48 0.49 / 0.49 1.49 464
TexHoHukonb 2 3,000 9.70 11/09/2008 10/09/2009 07/03/2012 95.85 95.85 0.00 -0.40 -0.55 4,94 | 13.45 117 701
TpaHcMalu 2 4,000 8.60 14/08/2008 12/02/2009 10/02/2011 99.35 99.35 0.30 0.63 2.84 19.63 0.73 349
YMNO 2 4,000 9.50 19/06/2008 19/06/2008 17/12/2009 100.15 99.90 011 0.28 0.96 / 9.42 0.16 335
YHUKYM 1,000 13.50 17/06/2008 16/12/2008 15/12/2009 99.00 99.00 0.00 0.00 0.00 6.28 / 15.62 0.55 917
Ypansaroxsasop 1 2,000 9.40 30/09/2008 - 30/09/2008 100.10 100.10 0.10 0.25 9.36 /9.36 0.41 328
YpansaroHsasop 2 3,000 10.50 01/10/2008 01/04/2009 05/10/2010 101.30 101.30 119 1.28 3.65/9.24 0.85 259
YpanXumMnact 500 13.50 25/04/2008 25/07/2008 21/01/2011 99.98 99.98 0.00 0.00 0.00 1.35 1 14.27

Ypan3nektpomeab 3,000 8.25 02/09/2008 02/03/2010 28/02/2012 98.00 96.70 -0.15 -1.14 5.01 /10.07 1.60 371
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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

OMATIbSIHC 2,000 10.00  11/07/2008 - 08/07/2011 99.48 99.48 -0.30 0.48 10.44 | 10.44 250 391
OHepromal 700 1150  27/05/2008 27/05/2008 22/11/2011 100.15 99.95 0.00 0.65 0.33 / 11.06 0.10 493
OHeprocbep. pecypes 128 17.00  22/07/2008 18/01/2011 100.00 9555 -2.23 -2.23 -1.23 1591 / - 113 1010
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 14.00  18/06/2008 - 17/06/2009 100.90 100.90 - 0.12 0.33 1353 / 1353 0.94 711
AK Cubups 2,300 1070 22/07/2008 20/01/2009 17/07/2012 98.18 98.18 0.00 0.36 -0.07 2.46 | 13.68 0.65 734
Axpren 200 12.00  18/07/2008 18/07/2008 17/07/2009 99.70 99.70 0.00 0.00 0.00 2.69 /13.49 0.24 722
BonraTenexom 2 3,000 820  03/06/2008 02/12/2008 30/11/2010 100.14 100.14 0.04 0.63 1.95 / 8.10 0.56 205
BonraTenexom 3 2,300 850  03/06/2008 - 30/11/2010 99.40 99.40 0.00 0.00 0.90 8.95 /- 1.38 279
BonraTenexom 4 3,000 799  10/06/2008 08/09/2009 03/09/2013 99.83 99.83 058 1.83 2211837 1.22 217
Danscesiab 2 2,000 885  04/06/2008 02/06/2010 30/05/2012 100.00 100.00 - -0.09 -1.81 4.83 1 9.04 177 270
Danscesiab 3 1,500 8.60  04/06/2008 - 03/06/2009 100.20 100.20 0.00 0.05 -0.30 857 / - 0.61 232
OBTT 1,000 10.75  05/08/2008 03/02/2009 03/08/2010 97.95 97.60 -0.07 0.12 0.79 4.96 | 14.20 0.68 782
UcTnaitn 2 3,000 11.00  22/05/2008 - 22/05/2008 100.00 100.00 0.00 0.10 0.00 11.05 / 11.05 0.08 491
K[ Aeua duHaHc 1,000 16.00  23/04/2008 23/10/2008 21/04/2010 100.05 100.05 0.00 0.20 0.05 7.71 /1651 041 1001
MITC 4 1,500 710  23/04/2008 22/04/2009 99.99 99.99 0.00 0.00 -0.87 723 /723 0.90 114
MFTC5 1,500 710  27/05/2008 25/05/2010 99.95 99.95 0.00 -0.05 0.04 0.39 /039 1.06 -534
MeracpoH 3 3,000 925  #NIANAp 15/04/2008 - - #NIANA. | #NJANA. |- -
MMK TpaHcduHaHe 650 1150  10/07/2008 10/07/2008 99.00 99.00 -0.90 -0.51 16.53 / 16.53 0.20 1005
PXO 3 4,000 8.33  04/06/2008 02/12/2009 102.50 102.10 -0.20 0.62 6.92 /- 141 77
PXO 5 10,000 6.67  24/07/2008 22/01/2009 100.02 100.02 -0.08 0.08 6.73 / - 0.70 74
PX[ 6 10,000 735  14/05/2008 10/11/2010 100.52 100.52 0.22 152 725 /- 2.16 9%
PXO 7 5,000 755 14/05/2008 07/11/2012 101.15 101.15 115 145 738 /- 3.56 95
Cesepo-3anapHbiit Tenexkom 3 3,000 8.60 29/05/2008 24]02/2011 99.80 99.20 0.29 0.49 0.00 9.09 /9.09 1.92 276
Cesepo-3anapHbiit Tenexkom 4 2,000 8.10 12/06/2008 08/12/2011 98.50 98.50 0.50 -1.30 8.86 / - 0.56 252
CubupbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 100.00 100.00 0.00 0.11 -0.10 9.18 / - 0.02 316
CubupbTenekom 6 2,000 7.85 18/09/2008 18/09/2008 16/09/2010 100.10 99.80 -0.15 0.00 1417811 0.39 209
CubupbTenekom 7 2,000 8.65 21/05/2008 - 20/05/2009 103.50 99.77 0.82 2.39 718 /- 0.98 111
Cmaptc 3 1,000 14.10 30/09/2008 30/09/2008 29/09/2009 100.12 100.12 -0.13 0.50 445 [ 1425 0.40 792
TpaHcaapo 2,500 10.66 07/08/2008 05/02/2009 98.45 98.15 - 0.15 0.15 13.32 / 13.32 0.69 698
YPCN5 2,000 9.19 #NIAN Ap - 17/04/2008 100.05 100.05 0.00 0.00 -0.20 #N/ANA. [ - - -
YPCN 6 2,000 8.20 22/05/2008 20/11/2008 17/11/2011 100.09 100.06 0.02 0.17 0.38 136 /821 0.53 217
YPCN7 3,000 8.40 16/09/2008 17/03/2009 13/03/2012 99.75 99.75 0.25 0.50 2.10 / 8.86 0.82 273
Yerb-Nyra 600 9.90 15/05/2008 11/02/2010 99.00 99.00 0.00 -1.50 1093 / - 1.50 458
LlenTp. Tenerpac 3 700 9.75 02/07/2008 01/04/2009 100.15 100.15 0.00 -0.07 9.93 /- 0.84 378
LlentpTenekom 4 7,000 13.80 20/08/2008 - 21/08/2009 106.47 106.47 0.17 0.75 8.75 / 8.75 1.15 255
LlentpTenekom 5 3,000 8.09 02/09/2008 02/09/2008 30/08/2011 100.01 100.01 0.01 0.06 091 /818 0.35 216
OMPIOHNOH 1,500 12.50 13/05/2008 10/11/2009 94.05 94.05 0.05 0.45 16.33 / 16.33 0.94 1108
tOxTenekom 3 3,500 9.00 09/10/2008 10/10/2009 99.29 99.29 0.19 0.89 9.05 / 9.05 1.30 282
tOxTenekom 4 5,000 10.00 11/06/2008 - 09/12/2009 101.20 101.20 0.08 0.95 952 / - 0.15 289
tOxTenekom 5 2,000 7.55 04/06/2008 02/06/2010 30/05/2012 96.70 96.70 0.00 0.50 0.90 5.04 /951 1.78 314
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TenekoMMmyHukayuu, medua, mpaHcnopm

10T3iip 2 1,000 995  10/06/2008 10/03/2009 99.00 99.00 0.00 0.70 0.37 11.61 / 11.61 0.77 535
10T3iip 3 2,000 10.40  17/06/2008 16/12/2008 14/12/2010 99.00 99.00 0.00 0.15 0.60 3.09 /12.32 0.57 607
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  30/06/2008 30/06/2008 100.60 100.60 0.27 0.00 -0.05 505 / 5.05 0.19 -87
AgTobaH WHesct 250 13.00  24/06/2008 - 23/09/2008 99.45 99.45 - -0.05 -0.54 15.09 / 15.09 037 870
AToBa3baHk 800 1295  04/07/2008 03/10/2008 02/04/2010 100.00 100.00 0.00 0.00 0.00 3.15 / 1358 0.40 729
AVXK KO 1,000 900  26/08/2008 23/08/2011 95.95 95.81 0.08 -0.12 1.16 10.76 / - 2.14 461
AVKK 2 1,500 11.00  01/08/2008 01/02/2010 106.00 106.00 0.00 0.00 0.00 748 /- 153 129
AVXKK 3 2,250 940  15/07/2008 15/10/2010 103.40 102.90 0.90 1.35 8.24 | - 1.60

AVXKK 4 900 870  01/05/2008 01/02/2012 102.30 101.30 -1.70 -0.25 8.39 /- 2.98 191
AVXKK 5 2,200 735  15/07/2008 15/10/2012 96.50 95.90 0.20 0.40 8.64 /- 321 225
AVKK 6 2,500 740  15/07/2008 15/07/2014 95.00 95.00 0.00 0.41 0.30 871 /- 4,01 238
AVKK 7 4,000 768 15/07/2008 15/07/2016 95.00 95.00 050 1.40 8.81 /- 4.78 240
AVXKK 8 5,000 763 15/06/2008 15/06/2018 95.00 95.00 0.10 2.00 8.63 /- 411 232
AVKK 9 5,000 749 15/05/2008 15/02/2017 94.10 94.10 0.00 0.20 1.00 871 /- 4.60 237
AK Bapc 2 1,500 800  24/07/2008 - 22/01/2009 99.40 99.40 - 0.00 0.40 8.99 /8.9 0.68 288
Axubark 600 1160  24/04/2008 23/10/2008 23/04/2009 99.80 99.80 0.00 -0.10 -0.20 7.10 / 13.97 043 1801
Anbha Bakk 2 2,000 950  01/10/2008 01/10/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 2.26 / 9.68 0.42 360
Bak Poccus 1,500 900  19/07/2008 19/07/2008 21/07/2010 99.70 99.70 0.00 0.00 0.20 1.15 / 10.38 0.23 423
Bank Carkr-MeTep6ypr 1,000 900  19/06/2008 19/06/2008 22/06/2009 100.10 100.10 0.00 0.10 122 / 8.63 0.16 261
BMo 500 1150  15/05/2008 12/02/2009 97.60 96.00 - 0.05 2.80 16.66 / 16.66 0.68 1010
BBEPP 575 10.00  08/07/2008 11/10/2009 104.56 104.36 0.08 -0.08 -0.08 6.98 /6.98 1.30

BospoxgaeHue 3,000 895  03/09/2008 - 03/03/2010 98.10 98.10 0.00 -0.90 172 1033 / - 159 400
BocTouHbIi Okcnpecc 1,500 13.95 17/09/2008 18/03/2009 17/03/2010 99.50 99.19 0.85 0.16 -0.75 741 11524 0.77 877
BTE 24 6,000 8.20 08/10/2008 08/10/2008 05/10/2011 99.50 99.50 -0.55 -0.50 -0.36 1.30 /951 0.43 344
BTE 4 5,000 8.80 18/09/2008 - 19/03/2009 100.19 100.19 0.00 0.00 0.23 8.75 / 8.75 0.83 262
BTB 5 15,000 5.90 24/04/2008 23/04/2009 17/10/2013 100.03 100.03 0.00 0.03 0.23 1.64 /8.80 0.89 266
BTE 6 15,000 5.75 16/07/2008 16/07/2008 06/07/2016 99.50 99.50 0.05 0.00 0.23 / 8.07 0.23 206
a3baHk 750 10.50 20/05/2008 03/06/2008 25/11/2008 100.05 100.05 0.05 0.32 10.64 / 10.10 0.52 463
l"asnpombaHk 1 5,000 7.10 31/07/2008 27/01/2011 96.20 96.20 - 0.20 -0.30 8.85 / - 2.32 248
l"asnpombaHk 2 5,000 6.54 28/05/2008 20/11/2013 99.97 99.97 0.00 0.00 0.00 6.65 / 6.65 4.37 23
T'no6akc 2,000 11.00 12/09/2008 15/03/2010 98.10 98.10 0.60 0.60 0.04 10.89 /10.89 1.59 450
[Jenbta Kpeaut 1 1,500 7.09 03/06/2008 - 01/12/2009 100.50 100.50 0.00 0.00 0.00 6.87 / - 143 72
[Jenbta Kpeaut 2 2,000 9.50 01/10/2008 01/10/2008 31/03/2010 100.01 100.01 0.00 0.00 0.00 2.26 / 9.68 0.42 360
EspoKommepu 1 1,000 12.00 20/06/2008 19/12/2008 18/12/2009 99.00 98.00 - 0.50 1.10 6.00 / 14.86 0.56 846
EspoKommepu 2 3,000 9.49 12/06/2008 12/06/2008 10/06/2010 98.75 98.75 -0.45 -0.32 0.30 1.27 118.77 0.13 1213
EspoKommepu 3 3,000 9.49 12/06/2008 12/06/2008 10/06/2010 98.75 98.75 -0.45 -0.32 0.30 1.27 118.77 0.13 1213
XunCouylnoteka 1 600 7.00 24/04/2008 22/10/2009 99.97 99.97 - 0.00 0.02 714 1714 1.32 96
XunCoulnoteka 2 1,500 16/10/2008 15/04/2010 100.40 99.00 0.70 0.70 0.10 0.15 /0.15 2.00 -600
XKun®unane 500 10.50 20/06/2008 19/12/2008 100.00 100.00 0.00 0.00 0.00 10.91 / 10.91 0.59 473
3enuT 2 2,000 8.39 17/08/2008 16/02/2009 99.54 99.54 0.24 0.04 9.15 / - 0.74 305
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3enuT 3 3,000 950  14/05/2008 - 09/11/2011 100.10 100.10 - -0.01 0.10 0.16 / 0.16 3.40 206
3eHuT 4 3,000 8.13  04/10/2008 04/10/2008 06/04/2010 100.37 100.37 0.00 0.02 0.37 219 /9.25 0.42 321
WrsecTToprbatk 2 350 1025 14/10/2008 14/10/2008 100.10 100.10 0.00 0.00 0.00 10.28 / 10.28 0.45 417
Keap 2 1,000 1230 17/06/2008 - 15/09/2009 99.45 99.30 0.18 -0.63 1341 / 1341 1.15 696
Kut ®uHarc 2 2,000 10.00  17/09/2008 17/09/2008 23/03/2010 100.15 100.15 - 0.00 0.77 2.12 /981 0.38 377
KMB 2 3,400 7.75  04/06/2008 03/12/2008 30/11/2011 99.07 99.07 0.00 0.00 -0.18 1.65 / 9.50 0.56 340
Kpeawt Espona 3 3,500 794  06/08/2008 06/08/2008 03/02/2010 99.00 99.00 0.00 0.00 0.00 1.93 / 11.64 0.27 547
TNokoBark 2 500 10.65 - 22/04/2008 100.09 100.09 0.00 0.00 0.29 - - -

Macrep6atk 2 1,000 1150 23/05/2008 23/05/2008 100.00 100.00 - 0.00 0.15 11.55 / 11.55 0.09 537
Macrep6ark 3 1,200 1150 04/06/2008 - 30/11/2011 100.10 100.10 0.00 0.00 -0.10 11.78 / 11.78 2.33 517
MOM 3 6,000 850  02/10/2008 02/10/2008 01/10/2009 100.00 100.00 0.00 0.12 0.55 2.73 / 8.66 0.42 262
Megsenb 750 12.80  04/06/2008 03/09/2008 01/09/2010 99.75 99.75 0.00 -0.12 0.75 221 /1415 0.32 783
MVA 1 2,200 10.00 - 03/06/2008 20/09/2012 105.00 105.00 0.00 0.01 1.00 - - -

MVIA 2 1,000 860  09/05/2008 - 09/08/2008 100.00 100.00 0.19 0.45 8.87 1 8.87 0.28

MVA 3 1,500 795  29/05/2008 26/02/2009 23/02/2012 99.60 99.60 -0.15 -0.10 1.95 / 8.70 0.77 259
MKG 2 1,000 1150 05/06/2008 - 04/06/2009 100.50 99.99 - 0.16 0.84 1155 / 11.55 0.94 525
MKG 3 2,000 950  18/06/2008 17/12/2008 16/06/2010 100.00 98.50 -0.35 -0.75 0.60 3.39 / 10.94 0.59 476
MJIK GuHaHe 550 1290  24/04/2008 23/07/2009 100.00 95.65 -2.16 -2.16 -2.08 15.66 / 15.66 1.01 909
MMB 2 3,000 755 13/08/2008 11/02/2009 100.00 100.00 0.00 0.00 0.00 767 1767 0.74 160
MOMA 1 1,500 900  20/06/2008 21/12/2010 98.00 98.00 5.00 5.00 2.00 10.25 / 10.25 1.84 378
MOWA 2 3,000 799  06/09/2008 07/09/2011 97.84 97.84 0.00 -2.16 9.11 /9.1 2.22 258
MOMTK 1 3,000 900  26/09/2008 - 26/09/2009 95.20 95.20 - -0.05 -2.05 1318 / - 1.20 671
MOWTK 2 4,000 899  24/09/2008 26/03/2009 26/03/2011 96.50 96.50 0.00 0.48 3.40 4.31 13.49 0.81 716
Moc. 3anor. Bank 800 11.65 17/05/2008 17/11/2009 100.02 100.02 0.00 0.00 0.02 11.96 / 11.96 127 557
MocKommepubatk 1 1,000 9.50 04/06/2008 - 10/12/2008 99.98 99.98 0.00 0.00 0.00 9.72 19.72 0.57 360
MocKommepubatk 2 3,000 8.40 19/08/2008 19/08/2008 15/02/2011 98.00 98.00 0.00 0.12 0.97 1.76 1 15.13 0.29 875
MocKommepubatk 3 5,000 8.70 18/06/2008 17/06/2009 12/06/2013 94.50 94.50 0.00 0.00 0.50 329 [ 14.44 0.96 797
Homoc 7 3,000 9.25 17/06/2008 17/06/2008 16/06/2009 100.23 100.23 - 0.03 0.23 9.22 / 7.84 1.00 305
HOK 1,000 9.80 09/05/2008 12/05/2009 99.85 99.85 0.00 0.15 0.20 0.67 /1 0.67 1.03 -530
OMXK 1,000 9.24 26/08/2008 21/02/2012 100.70 100.70 0.00 0.00 0.00 922 /- 2.74 267
Oprpac6aHk 500 6.00 11/08/2008 10/02/2009 100.10 100.10 0.00 0.00 0.00 5.95 / 5.95 0.76 -7
MeTpokommeply 2 3,000 8.50 27/08/2008 - 31/08/2009 99.80 97.10 1.04 1.45 9.95 /- 1.20 373
Mpobuatec 5 1,000 8.69 30/04/2008 01/08/2008 29/04/2009 100.05 100.05 - 0.08 0.01 8.82 /875 0.89 285
MpocesizbbaHk 5 4,500 7.99 22/05/2008 21/05/2009 17/05/2012 97.35 97.35 0.00 0.35 1.30 2.94 110.89 0.93 464
nenr 1,100 11.70 21/04/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 0.00 0.00 4,06 / 12.04 0.43 583
M3B JInanHr 500 24/09/2008 - 23/09/2009 100.05 100.05 -0.05 0.05 -0.03 /-0.03 1.43 -609
PeneccaHc Kanutan 2,000 10.45 02/09/2008 02/09/2008 02/03/2010 99.90 99.90 0.00 0.10 -0.05 2.19 /10.94 0.34 481
PeHumc 750 12.00 30/09/2008 30/03/2010 100.70 100.70 -0.42 0.85 11.92 /11.92 1.60 546
Poc6aHk 3,000 7.70 16/08/2008 15/02/2009 99.93 99.46 -0.36 0.10 8.23 /8.23 0.75 213
PCXb 1 3,000 7.20 04/06/2008 04/06/2008 100.10 100.10 0.00 0.00 0.20 6.54 / 6.54 0.12 58
PCXB 2 7,000 7.85 21/05/2008 16/02/2011 97.35 97.35 0.35 1.10 9.22 / - 2.32 283
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PCXEB 3 10,000 734 21/08/2008 18/02/2010 09/02/2017 97.39 97.39 -0.06 0.37 1.97 /9.10 159 279
PCXE 4 10,000 820  08/10/2008 08/10/2008 27/09/2017 100.50 100.00 0.05 0.24 0.45 0.39 /7.79 0.44 178
PTK-Nuaukr 5 2,250 835  14/08/2008 - 12/08/2010 98.40 98.40 0.20 0.00 9.33 /933 1.38 334
Pyccxuii Ctanpapt 5 5,000 850  11/09/2008 11/09/2008 09/09/2010 99.01 99.01 021 0.26 0.51 1.88 / 11.36 0.36 520
Pycckuii CTanpapt 6 6,000 8.15  13/08/2008 11/02/2009 09/02/2011 96.55 96.55 - -0.20 -0.35 3.80 / 13.08 0.71 676
Pyccxuii Ctanpapt 7 5,000 1220 23/09/2008 24/03/2009 20/09/2011 99.95 99.52 0.24 0.04 -0.25 3.58 /12.88 0.80 655
Pyccxuii CTanaapt 8 5,000 825  17/10/2008 17/10/2008 13/04/2012 98.00 98.00 0.00 0.00 0.07 159 / 12.90 0.44 666
Pyc®anaHcbank 1 1,500 765  03/06/2008 02/12/2008 101.15 101.15 0.00 0.00 0.00 582 /- 0.57 -12
Pyc®ataHcbaHk 2 1,500 750  03/06/2008 02/12/2008 98.75 98.75 0.00 0.00 0.00 981 /- 0.55 373
Pyc®ataHcBaHk 4 4,000 7.74  15/08/2008 1210212010 96.16 95.70 -0.27 -0.57 10.49 / - 155 416
PycbBaHk 1 1,400 10.00  18/09/2008 - 19/03/2009 99.00 99.00 - 0.00 175 11.47 | 11.47 0.80 521
PycbBaHk 2 2,000 950  22/08/2008 22/08/2008 2210212010 99.74 99.74 0.00 0.29 0.83 9.87 /1047 0.31 437
CastabbaHk 2,000 890  24/04/2008 23/04/2009 21/04/2011 97.90 97.90 0.00 0.30 0.98 3.91 /1159 0.86 531
CesepHas Kasqa 1,000 10.75  03/07/2008 02/10/2008 01/10/2009 99.97 99.97 0.00 0.07 10.00 / 10.57 041 441
CnaslHescTBaHK 2 900 950  28/04/2008 27/10/2008 100.00 100.00 0.00 0.00 0.00 971 /971 0.46 362
CobuHbank 2,000 11.00  14/05/2008 - 13/05/2009 96.50 95.70 -0.40 -3.90 15.63 / 15.63 0.86 909
ConupapHocTs 1 1,000 14.00  03/06/2008 03/06/2008 01/12/2009 99.60 99.60 -0.10 -0.40 1.35 / 18.26 0.11 1165
ConuaapHocTs 2 950 1070 20/04/2008 21/04/2009 20/04/2010 99.88 99.88 0.00 0.00 0.55 8.92 /13.93 0.82 1678
Coto3 1 1,000 925  24/04/2008 - 24/04/2008 100.00 100.00 0.20 0.05 9.46 / 9.46 0.02 340
Cot03 2 2,000 8.37  04/10/2008 09/10/2008 05/10/2009 100.66 100.66 0.01 0.36 8.03 /9.81 0.43 299
Cnpy Bakk 2 1,000 10.74  05/06/2008 05/06/2008 31/05/2012 100.01 100.01 0.00 0.11 0.41 0.34 /11.03 0.12 490
CyaocTpouTensHbii Bark 1 1,500 985  03/07/2008 - 02/07/2009 99.00 99.00 0.50 1.05 11.02 / 11.02 1.02 473
CyaocTpouTensHbii Bark 2 1,000 950  13/06/2008 13/06/2008 11/06/2010 99.95 99.59 -0.18 -0.08 0.37 079 /1117 0.14 503
Tat®oHg 3 1,500 11.75 20/05/2008 19/05/2009 100.47 100.47 0.13 0.67 11.75 1 11.75 091 546
TK duHaHc 1,000 10.50 18/09/2008 - 18/09/2008 100.02 100.02 0.00 0.00 0.01 10.68 / 10.68 0.38 454
TpaHcKanutan 800 9.20 29/05/2008 29/05/2008 01/06/2009 100.50 100.50 - 0.74 3.49 0.48 / 476 0.11 -118
TpaHcKpeantbak 1 3,000 7.29 17/06/2008 - 15/06/2010 95.90 95.90 0.00 -0.25 -0.55 9.65 / - 1.81 331
TpaHcKpeantbatk 2 3,000 7.28 17/06/2008 16/06/2009 12/06/2012 98.05 97.60 -0.27 0.33 0.83 2.69 /9.50 1.02 330
TpaHcOuHaHe 1 3,000 10.50 25/06/2008 - 25/09/2009 100.20 100.20 0.00 0.00 0.00 10.75 / - 0.98 442
TpaHcOuHaHe 2 1,500 10.50 15/08/2008 15/08/2008 10/08/2012 100.00 100.00 0.00 0.00 0.00 0.81 /10.68 0.30 456
TypaHanem 3,000 7.75 07/10/2008 06/10/2009 100.13 100.13 0.00 0.00 0.00 7.80 /7.80 131 160
YBPP 2 1,000 10.25 03/07/2008 02/07/2009 99.79 99.79 0.29 0.72 10.85 / 10.85 1.03 457
Ypan/surrLieHtp 1,000 10.00 23/04/2008 28/10/2009 97.26 93.36 -1.73 -1.73 -1.73 13.94 / 13.94 1.23 744
YPCA1 1,500 7.65 2410412008 2410412008 99.82 99.82 0.00 0.00 20.04 /20.04 0.01 1324
YPCA 2 1,500 7.60 13/06/2008 12/12/2008 97.80 97.80 -0.05 -0.20 0.50 11.61 / 11.61 0.57 539
YPCA 3 3,000 9.60 05/06/2008 04/06/2009 98.45 98.45 - 0.15 115 11.38 / - 0.95 513
YPCA5 3,000 10.05 220412008 18/10/2011 92.80 92.80 0.00 0.00 0.30 13.06 / - 253 639
OuHaHcbusnecl pynn 3,000 10.00 07/07/2008 - 05/07/2010 100.00 100.00 0.00 0.00 0.00 1023 / - 1.80 386
XKo 2 3,000 9.25 13/05/2008 12/05/2009 11/05/2010 97.35 97.35 0.20 0.33 6.41 /12.31 0.89 599
XKo 3 3,000 9.45 19/06/2008 18/09/2008 16/09/2010 99.47 99.47 0.42 0.17 191 /1118 0.37 503
XKo 4 3,000 9.95 16/07/2008 15/10/2008 12/10/2011 99.40 99.16 -0.14 0.28 1.67 /11.98 0.44 578
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XMITK OtkpbiTve 200 11.00  13/05/2008 - 11/11/2008 100.40 99.50 -0.05 145 1154 / - 0.28
LienpWHsectBark 2 1,500 10.00  11/05/2008 10/11/2008 11/11/2009 99.90 99.90 0.00 0.40 0.79 0.47 /130 0.53
JKenoBank 1,000 1150 24/06/2008 24/06/2008 29/12/2009 100.95 100.41 0.23 0.28 0.85 /7.93 0.17
3nemeHT JIauHr 600 25/06/2008 24/03/2010 100.14 100.14 0.00 0.09 1.14 -0.07 /-0.07 1.93
IOHvacTpym Gak 1 1,000 19/08/2008 - 17/02/2009 98.00 98.00 -1.15 -1.30 245 | 2.45 0.82
IOHvacTpym GaHk 2 1,500 1090  17/10/2008 17/10/2008 19/04/2010 99.30 99.30 0.00 -0.65 0.00 3.17 11277 0.44
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 98.30 92.11 -0.80 -0.80 3.90 / 18.47 0.58
ArpoxonauHr 1,000 1275 18/07/2008 - 24/07/2009 99.30 99.30 0.00 0.10 0.30 14.04 | 14.04 1.04
AnapywkuH 2 1,000 1230 28/05/2008 25/11/2009 23/11/2011 95.00 95.00 0.00 -3.50 7.63 / 16.56 1.23
Antan 150 14.00  01/07/2008 30/06/2009 100.00 95.00 -2.00 -2.00 16.98 / 16.98 0.97
BanTumop 3 800 12.00  15/05/2008 - 15/05/2008 100.00 99.90 -0.05 -0.05 12.77 1 12.77 0.07
BopoauHo 2,500 1050  18/06/2008 18/06/2008 16/12/2009 99.60 99.05 0.33 0.33 0.02 1.48 / 15.00 0.15
BBL 2 3,000 900  18/06/2008 - 15/12/2010 99.75 98.70 -0.57 0.23 954 /- 2.16
Boxckas TeKCTUNbHas 1,000 14.00  20/06/2008 19/12/2008 18/12/2009 97.90 97.90 0.40 -0.60 7.30 / 18.09 0.54
BonwweGHblii kpait 500 100  03/06/2008 02/12/2008 99.50 99.50 0.00 0.00 0.00 1.82 /182 0.61
Boctok-Cepavc 1,500 1099  11/09/2008 10/09/2009 99.00 97.05 057 153 12.95 / 12.95 118
ObiMoB 800 1099  02/05/2008 30/10/2009 100.00 99.85 -0.02 -0.08 0.32 /0.32 1.45
3asogp! Mpocc 1,000 17/07/2008 - 22/04/2010 100.00 100.00 0.00 0.00 0.10 0.00 / 0.00 2.01
3epHoBas Kom. HacTiowa 1,000 1250 20/06/2008 20/06/2008 18/12/2009 99.87 99.87 0.01 0.05 1.39 / 13.44 0.15
Wypuct 1,000 900  23/04/2008 - 21/04/2010 98.50 96.38 -0.21 -2.06 0.34 1072 / - 1.64
Kapar 2 500 1500 24/06/2008 24/06/2008 2211212009 100.30 100.10 - 0.02 -0.30 154 | 13.99 0.16
KBK Yepetumywukm 700 01/09/2008 - 02/03/2009 102.11 102.11 1.90 1.90 1.90 -2.37 | -2.37 0.89
Konautep Kypck 750 11.44 04/06/2008 04/06/2008 02/06/2010 99.00 99.00 0.00 -0.35 -0.60 1.18 / 20.80 0.11
KpacHbiin boratbipb 2,000 14/08/2008 - 11/02/2010 99.80 99.56 -0.11 0.07 -0.32 0.18 /0.18 1.82
Maxees 600 12.30 03/06/2008 03/06/2008 01/06/2010 99.78 99.78 0.00 0.03 0.77 0.84 /14.28 0.11
MenbH. komB. B COKIbH. 1,000 28/08/2008 - 26/02/2009 99.60 99.60 0.00 0.00 0.47 1 0.47 0.86
Mupatopr ®uHaHc 2,500 11.25 07/08/2008 07/08/2008 02/08/2012 99.90 99.90 0.90 0.55 1.20 0.84 /11.80 0.27
Mutnena ®ya 1,000 15.00 20/05/2008 17/02/2009 16/02/2010 100.00 98.50 -0.65 -0.74 7.75 1 16.94 0.68
MKX 2 1,000 26/08/2008 25/08/2009 98.80 98.80 0.00 0.09 -0.50 0.90 / 0.90 1.34
Hosble YepemyLukm 2 300 11.30 22/04/2008 - 22/04/2008 99.85 99.85 0.00 -0.15 27.52 | 27.52 0.01
HyTpulHBecTXonanHr 1,200 9.50 10/06/2008 10/06/2008 09/06/2009 99.87 99.87 -0.08 0.51 1.34 110.77 0.13
0OCT2 1,000 12.50 08/05/2008 08/05/2008 100.50 100.50 - 0.55 0.52 3.23 /1323 0.05
Oreu. llekapcta 2 1,300 5.00 19/08/2008 - 17/02/2009 98.00 98.00 1.00 0.00 0.00 7.64 | 7.64 0.77
0x3 900 12.50 21/05/2008 21/05/2008 18/11/2009 99.60 99.00 -0.30 -0.30 0.30 1.17 /21.90 0.08
Ouakogo 2 1,500 8.50 19/09/2008 - 19/09/2008 99.70 99.70 0.00 0.45 942 | - 0.39
Maprac 2 1,000 10.80 22/05/2008 19/11/2009 17/11/2011 90.05 90.05 - -3.85 -5.95 8.70 / 19.41 121
MnT 2 1,500 1.00 22/09/2008 - 23/03/2009 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 0.92
Py6esx-MMontoc PervioH 1,000 12.00 03/06/2008 02/12/2008 01/06/2010 99.67 99.67 0.00 0.00 -0.31 3.83 /1290 0.53
Pycckuit TekcTunb 2 1,000 12.75 04/09/2008 05/03/2009 98.10 98.10 -0.60 -0.20 15.66 / 15.66 0.62
Pycckuit Tekctunb 3 1,200 14.50 22/04/2008 20/10/2009 98.75 98.75 0.00 0.00 0.75 16.06 / 16.06 113
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Pycckue macna 1,000 1250  02/10/2008 02/10/2008 29/03/2012 98.39 97.20 0.30 0.30 2.24 2.10 / 18.46 0.39 1185
CaH WTep6pio 2 4,000 800  14/08/2008 13/08/2009 98.01 98.01 -0.48 -0.45 -0.49 986 / - 1.15 364
CuHeprus 1 1,000 11.00  23/04/2008 - 22/04/2009 100.00 100.00 0.00 0.00 0.05 0.15 / 0.15 0.96 488
CuHeprus 2 2,000 1070 24/07/2008 22/01/2009 22/07/2010 99.80 98.78 0.04 -0.21 0.29 4.09 /11.98 0.66 573
CUTpoHHKC 3,000 10.00  23/09/2008 24/03/2009 21/09/2010 99.50 99.30 0.13 0.40 0.65 4.26 |/ 10.96 0.82 473
Tanocro 2 1,000 10.00  05/09/2008 06/03/2009 97.22 97.22 0.00 0.17 -1.18 13.86 / 13.86 0.75 747
Xne63asog Ne28 2 75 12.00  10/06/2008 - 09/12/2008 100.00 100.00 0.00 0.00 0.00 1253 / - 0.55 631
Yepku3oBo 2,000 885  03/06/2008 02/06/2009 31/05/2011 99.00 99.00 - 0.00 -1.00 3.68 /10.03 0.96 381
OpKOH NpoayKT 1,200 1200  11/09/2008 11/09/2008 10/09/2009 98.19 98.19 0.00 -0.01 171 4.92 | 17.47 0.34 1092
30KO 2 1,500 1200  25/07/2008 23/01/2009 22/01/2010 99.60 96.58 171 171 -1.86 6.64 / 15.19 0.66 874
FOHMMUNK 2,000 9.75  09/09/2008 08/09/2009 06/09/2011 96.80 96.00 0.40 -0.11 5.47 | 13.03 117 661
Topeoens

7 KOHTHEHT 2 7,000 780  19/06/2008 22/06/2009 14/06/2012 98.65 98.65 0.00 0.65 1.85 4.65 1 9.22 1.03 303
X5 OuHaHc 9,000 760  08/07/2008 06/07/2010 01/07/2014 95.69 95.69 0.00 -0.30 -0.31 3.73 / 10.04 1.85 364
Astommp 1 1,000 1.00  02/09/2008 - 01/09/2009 100.00 100.00 0.00 0.00 1.00 / 1.00 1.35 -504
AsTomup 2 2,000 10.75  25/06/2008 2411212008 23/06/2010 98.20 98.20 0.00 0.40 0.50 4.40 13.98 0.58 763
Asbyka Bryca 1,000 1150 22/04/2008 22/07/2008 21/07/2009 99.95 99.95 0.00 045 12.05 / 34.63 0.19 2624
AnmasHblit [lom T'paiic 300 1350  12/06/2008 11/12/2008 07/06/2012 95.01 95.01 -4.57 -4.57 -4.99 3.59 / 23.25 0.50 1619
ANnn 1,500 1099 22/08/2008 21/08/2009 97.30 97.30 -0.20 -0.80 13.66 / 13.66 111 720
Anbkop 1,500 955  10/06/2008 - 08/12/2009 95.80 95.40 0.00 0.00 12.98 / 12.98 133 651
Anexa 36.6 3,000 989  01/07/2008 01/07/2008 30/06/2009 100.30 100.30 -0.69 1.80 9.82 / 16.28 0.17 982
Apbar MpecTuk 1,500 1050  20/06/2008 20/06/2008 79.03 79.03 0.02 1264 31103 /31103 |0.04

Atnant M 1,000 1125  15/05/2008 - 13/11/2008 99.65 99.00 - -0.08 1.02 12.86 / 12.86 0.49 659
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 98.50 91.11 -3.70 -3.29 -3.95 8.13 / 24.54 0.42 1735
baxetne 1,000 11.25 21/05/2008 21/05/2008 19/05/2010 99.95 99.95 0.00 0.18 0.25 0.51 /11.89 0.08 572
BenasKomnnekt Mntoc 500 12.60 24/04/2008 22/10/2009 99.50 99.50 0.00 0.00 1.00 0.47 1 0.47 1.42 3926
Benbiit Pperat 1,000 14.50 12/06/2008 17/12/2009 98.99 98.99 0.01 -1.01 16.07 / - 1.28 944
Bpasepc 500 15.00 19/06/2008 25/12/2009 98.11 98.11 - -1.77 -1.89 17.31 / 17.31 1.28 1055
Bexa WHescT 700 02/09/2008 - 02/03/2010 99.52 99.52 0.00 -0.18 0.52 0.26 /0.26 1.87 -588
BuBat ®uHaHC 1,000 12.00 22/04/2008 21/10/2008 20/04/2010 96.40 96.40 0.00 -0.05 1.40 5.14 1 20.74 0.40 1392
Buktopus 1 1,500 10.40 31/07/2008 29/01/2009 99.15 99.15 115 0.83 11.85 / 11.85 0.68 560
Buktopus 2 1,500 10.89 19/08/2008 - 16/02/2010 97.75 97.75 0.00 -0.25 0.96 12.65 / - 1.49 621
["a3akc 1,000 10.50 19/06/2008 19/06/2008 16/12/2010 99.99 99.99 - 0.04 0.49 0.68 / 10.65 0.15 453
[a33HeproceTb 1,500 8.00 25/06/2008 20/06/2012 101.00 101.00 118 118 118 7.86 /- 3.29 138
Jetckuin Mup 1,150 8.50 05/06/2008 - 26/05/2015 90.60 89.60 -0.40 -4.10 -1.30 10.78 / - 470 419
[hxeir-Ocp-Cun 1 2,000 9.25 24/04/2008 23/10/2008 20/10/2011 99.29 99.29 0.00 -0.21 1.64 1.61 /10.98 0.44 484
[Ilvkas Opxupes 1,000 13.00 10/07/2008 10/07/2008 09/04/2009 100.75 100.75 0.17 0.60 2.30 /9.96 0.21 387
Iuken 3,000 9.25 18/09/2008 17/03/2011 91.00 91.00 0.58 2.99 13.48 | - 2.28 687
Dukene TperauHr 1,800 20/07/2008 20/07/2009 99.80 99.80 0.00 0.15 0.00 0.16 / 0.16 1.25 511
Espocetb 2 3,000 03/06/2008 - 02/06/2009 98.00 81.11 451 -8.95 10.32 / 10.32 1.10

EpuvHas Espona 1,200 10.75 16/10/2008 16/10/2008 14/10/2010 99.53 99.53 0.00 -0.07 -0.47 2.40 /12.10 0.44 590
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
Mmnnosnsa 300 11.25 30/07/2008 30/07/2008 99.84 98.00 -0.58 0.12 15.69 / 15.69 0.25 926
WHkom-Tapa 2 1,400 12.50 16/05/2008 - 12/02/2010 100.55 100.55 - 0.07 0.65 12.72 1 12.72 1.44 623
WHkom-Tapa 3 2,000 11.00 13/06/2008 12/06/2009 10/06/2011 99.29 99.29 0.00 0.14 1.39 452 112.18 0.97 585
MHmapko 1,000 12.50 20/06/2008 20/06/2008 19/12/2008 100.00 100.00 0.00 -0.45 -0.25 3.25 / 12.62 0.15 640
WHnpom 2 1,000 8.80 17/07/2008 15/01/2009 15/07/2010 98.90 98.90 0.20 0.90 3.54 /10.60 0.66 442
WHnpom 3 1,300 8.95 21/05/2008 - 18/05/2011 99.43 99.43 0.08 0.63 9.37 1937 244 291
WckpacodT 2 300 13.30 02/09/2008 03/03/2009 02/03/2010 100.70 100.70 0.01 0.70 13.26 / 12.77 150 682
Kapo 700 12.50 24]06/2008 24]06/2008 22/12/2009 100.06 100.06 0.36 -0.43 1.35 /1228 0.16 608
Kapycenb ®unanc 3,000 9.75 18/09/2008 18/09/2008 12/09/2013 100.00 100.00 -0.15 0.50 0.77 1 9.95 0.38 386
Komnnekc ®unaHc 1,000 12.50 07/08/2008 07/08/2008 04/02/2010 99.49 99.49 0.09 0.99 2.45 | 14.60 0.27 825
Koneitka 1 1,200 9.40 17/06/2008 - 17/06/2008 99.50 99.50 0.00 -0.15 0.50 13.07 / 13.07 0.15 682
Koneitka 2 4,000 8.70 21/05/2008 18/02/2009 15/02/2012 94.70 94.70 0.40 0.69 3.53 /16.48 0.69 995
Koneitka 3 4,000 9.80 21/05/2008 20/08/2008 15/02/2012 97.39 97.39 0.19 0.84 11.07 / 15.71 0.29 930
JlaBepHa 1,000 11.00 09/10/2008 - 08/04/2010 99.40 99.40 0.00 -0.08 0.39 11.67 / 11.67 1.63 521
JIBP Unteptpeitn 300 14.90 29/05/2008 29/05/2008 26/11/2009 100.05 100.05 0.05 0.05 1.02 / 14,52 0.10 819
M. Buaeo 2,000 9.50 21/05/2008 19/11/2008 18/11/2009 99.90 99.90 - 0.00 0.00 3.69 /9.88 0.52 377
Marnut 1 2,000 9.34 21/05/2008 19/11/2008 100.07 100.07 0.00 0.00 -0.03 9.40 / - 0.52 334
Marnut 2 5,000 8.20 26/09/2008 23/03/2012 94.95 94.95 0.00 0.55 -2.05 10.01 / - 3.10 340
Mapra 1 700 14.84 22/05/2008 22/05/2008 98.57 98.57 -0.13 -0.43 32.96 / 32.96 0.07 2478
Mapra 2 1,000 12.00 04/06/2008 - 06/12/2009 98.90 98.90 -0.80 0.10 13.15 / 13.15 1.30 4454
Mapra 3 2,000 15.50 02/08/2008 02/08/2008 02/08/2011 97.67 97.00 -0.32 -1.65 227 1 26.74 0.23 1870
Matpuua 1,200 12.00 11/06/2008 - 10/12/2008 95.31 95.31 0.26 -0.69 20.99 /20.99 0.51 1410
MetannCepsuc 1,500 10.50 28/05/2008 28/05/2008 23/05/2012 99.95 99.95 0.00 -0.05 0.55 0.29 /11.04 0.10 491
MuHHecko 500 1375 12/06/2008 10/12/2009 100.50 100.50 0.01 0.60 1382 / - 1.29 734
MoHeTka 1,000 1250  15/05/2008 14/05/2009 100.39 100.39 0.00 011 0.50 / 0.50 1.01 109
Moco6ira3 2,500 880  16/05/2008 14/11/2008 17/05/2011 97.20 97.20 0.00 0.20 150 2.67 | 14.49 0.48 808
MocO6nT a3 GuHarc 1 1,000 10.75  22/06/2008 21/12/2008 100.00 100.00 0.00 0.50 -0.10 1099 / - 0.59 480
MocO6nT a3 GuHakHc 2 3,000 925  25/06/2008 24/06/2012 95.85 95.85 0.00 -0.05 -0.08 11.08 / - 250 434
Hatyp MpogykT 2 1,000 17/06/2008 16/06/2009 99.50 99.50 -0.20 -0.20 043 /043 1.16 -557
MapketXonn 300 1310 03/07/2008 02/10/2008 01/04/2010 99.50 98.90 -0.30 -0.31 0.00 14.28 | 15.78 0.39 935
MatepcoH 2,000 10.00  19/06/2008 19/06/2008 17/12/2009 99.27 99.27 -0.28 -0.23 1.48 / 15.16 0.15 878
MuBEOM 1,000 13.00  24/04/2008 23/10/2008 22/04/2010 99.95 99.95 035 0.35 0.03 347 11352 0.43 723
MpoTex 5,000 890  07/05/2008 04/11/2009 02/11/2011 95.95 90.00 -3.33 -3.33 1.98 6.48 / 14.60 127 805
PKC 1,500 1.00  15/10/2008 15/04/2009 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 0.98 -497
PocuHTep 2 400 10.00  02/07/2008 02/07/2008 99.50 99.50 -0.60 0.50 -0.60 13.07 / 13.07 0.18 682
PocuHTep 3 1,000 10.75  30/05/2008 30/05/2008 26/11/2010 100.25 99.99 0.02 0.22 043 /970 0.11 363
Camoxsan 1,500 11.40  23/04/2008 21/10/2009 97.06 97.06 -2.93 -2.14 2.10 / 2.10 1.40

CanBeit 1,000 1125 04/06/2008 03/12/2008 100.00 99.36 -0.32 0.18 12.09 / 12.09 0.54 585
COPYC 1,200 1200  08/05/2008 06/11/2008 05/11/2009 100.40 100.40 0.02 0.90 4.16 /1171 0.48 552
CINK 1,000 1020 27/05/2008 25/11/2008 25/05/2010 98.00 97.00 -0.47 -0.47 0.00 433 /15.14 051 874
Cnoptmactep 3,000 880  23/05/2008 21/11/2008 21/05/2010 100.00 100.00 0.00 0.00 0.00 256 /897 053 289
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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

CTonu4Hble FacTpoHOMbI 1,500 860  21/08/2008 21/08/2008 20/08/2009 99.81 99.81 0.00 141 2.38 /9.32 0.31 326
TexHocuna 2,000 10.00  29/05/2008 29/05/2008 26/05/2011 99.60 99.60 0.10 0.31 0.49 / 13.89 0.10 760
TOAN 2,000 1200  12/06/2008 12/06/2008 10/12/2009 97.25 97.25 0.25 0.75 2.86 /33.88 0.11 2560
Ton-Knura 1 700 07/08/2008 - 05/02/2009 88.89 85.00 -1.04 3.61 16.93 19.04 / 19.04 0.69 1229
Ton-Knura 2 1,500 1051 12/06/2008 11/12/2008 09/12/2010 98.50 98.50 - 0.01 0.71 3.29 / 13.36 0.55 705
TonfMpom 500 1250  18/07/2008 17/04/2009 16/04/2010 100.00 100.00 0.00 0.00 0.30 0.00 / 0.00 2.00 -590
TpacTexcepauc 1,000 1039 13/05/2008 12/08/2008 17/08/2010 98.00 98.00 -1.65 -1.40 -1.00 2.35 / 18.06 0.26 1147
YamypTHedTs 1,500 950  01/06/2008 - 01/09/2008 100.00 100.00 0.00 0.20 0.58 9.82 /9.82 0.33 376
YK KOPA 1,000 11.00  15/07/2008 15/07/2008 14/07/2009 97.50 97.50 7.50 -14.05 -14.05 4.34 | 2378 0.20 1668
®aatoH Aspo 1,000 1350  31/07/2008 - 30/07/2009 103.10 103.10 0.00 2.98 3.10 11.10 / 11.10 1.07 480
Xonuaen 1,500 1115 02/10/2008 02/10/2008 01/04/2010 99.20 98.25 -0.47 -0.47 -0.28 3.38 / 14.59 0.40 824
IO TparautCepauc 2 1,200 1150 27/05/2008 25/11/2008 101.00 99.50 -0.75 0.25 1.25 11.32 /11.32 0.53 513
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 1350  30/09/2008 - 29/09/2009 99.75 99.75 0.00 0.50 0.00 14.15 / 14.15 1.19 765
Arpo-Cotos 1,500 10.00  24/06/2008 23/12/2008 21/06/2011 98.30 92.11 -0.80 -0.80 3.90 / 18.47 0.58 1181
ArpoxonanHr 1,000 1275  18/07/2008 24/07/2009 99.30 99.30 0.00 0.10 0.30 14.04 | 14.04 1.04 758
Apkapa 1 600 1320 28/06/2008 28/06/2008 100.00 100.00 0.20 1.00 13.34 / 13.34 0.16 707
Apkana 2 700 1331 21/08/2008 - 20/02/2009 99.80 99.00 - 0.20 2.39 14.66 / - 0.60 816
Apkana 3 1,200 1365  02/10/2008 02/10/2008 31/03/2011 99.70 99.70 0.00 -0.05 1.50 2.29 | 14.82 0.40 846
BenlpaHKopm 700 1250  03/06/2008 03/06/2008 02/12/2008 120.00 120.00 0.00 20.02 2000  -2361/-72.87 |0.80 -3111
roToK 2 1,500 1050  19/06/2008 19/06/2008 18/06/2009 99.70 99.70 -0.15 0.20 1.81 / 12.50 0.15 628
3 OuHaHe 400 11.00  23/05/2008 23/05/2008 100.00 93.11 -2.95 -0.45 57.56 | 57.56 0.09 4522
MocCenslpom 1,000 1250  13/06/2008 12/12/2008 99.25 99.25 0.05 0.05 14.14 | 14.14 0.55 778
oro2 1,200 12.95 26/08/2008 25/02/2009 99.48 99.48 - -0.02 1.98 14.10 / 14.10 0.64 766
Maa 1 350 1.00 15/06/2008 15/06/2008 100.00 100.00 0.00 0.00 0.00 1.00 / 1.00 0.16 -486
MaBa 2 1,000 12.50 09/05/2008 21/10/2011 100.26 100.26 0.00 -0.13 0.03 0.13 /013 3.40 -622
Paarynai 1 2,000 1.00 02/10/2008 - 02/10/2008 95.50 92.10 -1.00 -0.87 3.80 16.16 / 16.16 041 970
Paarynsi 2 2,000 12.00 30/09/2008 31/03/2009 27/09/2011 99.94 99.94 - -0.06 -0.03 3.50 / 12.42 0.82 611
Paarynsit 3 3,000 10.99 19/09/2008 20/03/2009 16/03/2012 99.55 99.55 0.00 -0.07 0.50 2.84 111.83 0.80 556
Pycarpo 1,000 8.50 19/07/2008 19/07/2008 100.05 100.05 0.00 -0.45 -1.08 8.38 /8.38 0.23 235
Cw6 Arp Mpynna 400 12.00 21/05/2008 20/05/2009 99.00 99.00 -0.63 -0.98 -0.50 13.64 / 13.64 0.90 723
CoppyxecTso 2,500 10.45 24/04/2008 22/10/2009 98.00 98.00 0.50 175 12.29 / - 122 592
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 05/06/2008 05/06/2008 99.77 99.77 - -0.23 -0.23 14.08 / 14.08 0.12 776
ApnamaHT 2 2,000 11.25 22/05/2008 - 20/05/2010 99.00 99.00 0.00 0.20 0.25 12.33 /1 12.33 1.65 582
ATOMCTPOII3KCNOPT 1,500 7.75 27/05/2008 26/05/2009 24/05/2011 99.50 99.50 -0.46 -0.46 -0.45 3.04 /839 0.97 224
nasMocCrpoit 2 4,000 10.00 18/09/2008 18/09/2008 17/03/2011 99.60 99.60 0.10 -1.14 1.61 /11.26 0.38 510
[DesenonmeHT-tOr 1,000 12.50 20/05/2008 20/05/2008 18/05/2010 100.40 99.80 -0.10 -0.10 -0.20 0.48 /11.34 0.08 519
[IKC ®XC Pb 500 12.00 27/05/2008 - 24/11/2009 100.03 100.03 0.00 0.01 12.32 1 12.32 1.28 589
XK cbuHaHCe 1,000 16.00 19/06/2008 18/12/2008 24/12/2009 99.45 99.45 0.20 0.65 17.40 / 17.96 0.54 1133
VIHKOM 1,250 13.10 28/03/2009 100.00 100.00 0.00 0.99 1.70 - /-
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
WHrerpa 1 2,000 10.50 19/09/2008 - 20/03/2009 99.70 99.70 0.50 -0.20 1113 / - 0.81 492
WHTerpa 2 3,000 10.70 03/06/2008 01/12/2009 29/11/2011 99.18 99.18 0.73 0.23 5.37 / 11.56 132 518
Kamckas ponuua 3 500 12.80 09/06/2008 09/06/2008 04/06/2009 100.30 100.30 - -0.24 -0.11 11.01 / 11.01 0.13

Kocmoc ®uHaHe 2,000 11.25 19/06/2008 19/06/2008 16/06/2011 99.51 99.51 0.00 -0.09 -0.49 0.77 1 14,50 0.15 817
JICP WHescr 1 2,000 10.70 03/06/2008 03/06/2008 08/12/2009 100.00 100.00 0.00 -0.05 0.00 0.83 /10.76 0.11 463
JICP WHescr 2 3,000 8.35 17/07/2008 16/07/2009 14/07/2011 97.10 97.10 0.00 -0.20 0.50 436 /11.18 1.07 488
Makpomup ®uHanc 2 1,500 11.65 08/07/2008 08/07/2008 03/07/2012 100.00 98.50 0.25 0.25 125 0.81 /15,53 0.20 914
Metpoctpoit 1,500 26/09/2008 23/09/2011 99.90 99.90 0.00 0.00 -0.10 0.03 /0.03 343 -630
M-UnaycTpust 1,000 12.25 19/08/2008 - 16/08/2011 100.60 100.60 0.10 0.01 12.37 / - 248 577
MWAH 2,000 12.37 02/09/2008 02/09/2008 02/03/2010 95.94 95.94 0.00 0.94 5.44 4.92 | 2559 0.30 1831
Mupakc 1 1,000 10.50 19/08/2008 19/08/2008 100.20 100.20 - 0.00 0.20 10.04 / 10.04 031 394
Mupakc 2 3,000 1099  18/09/2008 17/09/2009 99.70 99.70 0.00 0.30 -0.35 1152 / - 1.20 521
MU3Mb 1,500 1213 15/07/2008 15/07/2008 13/07/2010 99.90 99.90 0.82 -0.10 0.80 1.37 1 12.75 0.21 652
M.O.P.E. MNnasa 1,000 1225  05/08/2008 05/08/2008 03/08/2010 99.40 98.85 -0.18 -0.18 -0.13 2.03 /1574 0.26 933
MK 5 1,120 920  20/05/2008 20/05/2008 100.10 100.10 0.00 0.05 8.23 /8.23 0.08 221
PWpynn 1,200 11.85  26/06/2008 26/06/2008 26/12/2009 99.00 99.00 085 0.20 1.95 / 17.86 0.16 1134
Py6uH 1,200 14/10/2008 13/10/2009 100.03 100.03 0.00 0.03 -0.02 / -0.02 1.49 -608
CneuCrpoii 2 2,000 859  22/05/2008 22/05/2008 20/05/2010 100.00 100.00 0.00 0.00 0.00 0.38 / 8.62 0.09 259
CrpoiiTpatcras 1 3,000 960  25/06/2008 25/06/2008 100.00 100.00 -0.10 0.20 9.68 / - 0.17 364
CrpoiiTpatcras 2 5,000 849  18/07/2008 13/07/2012 95.90 95.90 0.00 2.90 0.90 9.92 /- 3.24 337
CY-1553 3,000 13.00  20/08/2008 18/02/2009 15/02/2012 100.35 100.35 -0.10 -0.20 2.89 /12.88 0.72 658
Cysap-Ka3aHb 900 30/09/2008 31/03/2009 99.87 99.87 0.00 -0.13 -0.08 0.14 /0.14 0.95 -583
Catn [pynn 1,000 11.70 20/05/2008 20/05/2008 15/05/2012 100.65 100.65 0.00 0.00 -0.24 11.82 / 15.93 0.08 951
XMCrpolipecypc 3,000 13.00 15/10/2008 15/04/2009 13/10/2010 99.55 99.55 0.00 -0.35 0.06 5.67 /13.95 0.84 755
LyH 2 1,500 10.94 23/07/2008 23/07/2008 20/01/2010 100.50 100.50 0.78 0.78 0.85 1.37 1 9.06 0.24 300
IOCKK 600 13.00  01/07/2008 01/07/2008 100.00 100.00 0.99 -0.20 13.16 / 13.16 0.18 689
Cmpoumenbcmeo
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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)
T21/801/31/10 2.125 31/01/2010 26.92MMM 100.0625 100.13 0.08 -0.53 2.07 5.814 1.728 1.741
T27/801/31/13 2.875 31/01/2013 15.7MMM 100.03125 100.09 0.09 -1.39 2.86 3417 4.407 4.482
T31/202/15/18 35 15/02/2018 29.205MMM 98.21875 98.25 0.13 -1.98 372 0.138 8.173 8.303
T 4 3/8 02/15/38 4375 15/02/2038 13.294MMM 97.703125 97.73 0.22 -3.52 4.52 0.088 16.277 16.78
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467MMM 144.6859 145.06 0.00 1.72 5.28 169.2 6.8 10.173
RUSSIA12 3/4 06/28 12.75 24]06/2028 2.5MMM 179.62 180.50 -0.39 -2.50 5.91 196.45 9.90 18.51
RUSSIA 7 1/2 03/30 750 31/03/2030 2.00IMMM 115.0000 115.38 0.00 1.35 5.30 1758 6.7 7612
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.001MMM 115.0000 115.38 0.00 1.35 5.3020 1758 6.7 7612
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837MMM 99.85 99.97 0.00 0.68 4.46 329.03 0.06 0.06
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 96.26 96.63 0.01 374 4.26 185.02 2.76 2.81
RUSSIA 7 1/2 03/30 750 31/03/2030 2.00IMMM 115.00 115.38 0.00 1.35 5.30 175.79 6.66 761
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 104.35 104.41 0.00 -0.28 4.64 78.55 1.37 152
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 130.68 130.89 0.24 -1.35 415 108.80 5.10 6.98
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 386.93MM 30.1670 30.23 -0.39 -0.05 185.56 #N/AN Ap 0.5 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 203.92MM 30.3340 30.49 -0.29 -0.34 91.05 #N/AN Ap 12 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 169.74MM 30.7610 31.07 -0.12 0.00 55.49 #N/AN Ap 2.2 #N/AN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 548.72MM 30.6000 31.04 -0.28 -0.22 371.75 #N/AN Ap 32 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 30.1540 30.69 -0.18 0.10 29.04 #N/AN Ap 39 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 538.29MM 2.0000 2.00 0.00 0.00 421.63 #N/AN Ap 0.3 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 14.50 15/10/2009 1.005MMM 116.83 117.03 -0.23 -0.31 2.73 83.63 137 161
BRAZIL 11 01/11/12 11.00 11/01/2012 889.689MM 123.33 123.83 -0.10 0.23 4.09 159.28 3.08 3.92
BRAZIL10 1/2 07/14 10.50 14/07/2014 794.607MM 129.09 129.59 -0.43 0.01 4.96 195.39 471 6.28
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 131.63 131.88 0.09 0.31 6.33 214.70 5.83 8.50
BRAZIL12 3/4 01/20 12.75 15/01/2020 683.215MM 159.57 160.07 -0.21 0.95 5.69 206.55 7.14 11.84
BRAZIL10 1/8 05/27 10.13 15/05/2027 2.787TMMM 142.50 143.00 -0.16 0.83 6.25 233.39 9.75 14.55
BRAZIL 7 1/8 01/37 7.13 20/01/2037 2.438MMM 112.35 112.55 -0.24 1.00 6.19 190.56 12.81 14.94
CHINA (A/A2A)
' _ _ . amt px px Cho Chg v Oas i‘ég 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 7.3 12/15/08 7.30 15/12/2008 1IMMM 102.32 102.36 -0.01 -0.31 3.58 196.47 0.62 0.65
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 109.13 109.26 0.00 -0.83 3.59 119.95 2.64 312
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 96.42 96.82 0.00 -0.55 4.86 82.57 5.43 551
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 118.37 118.37 -0.98 3.77 5.90 191.46 10.62 13.19
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.68 106.88 -0.08 -0.21 2.83 108.52 0.96 1.03
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 115.37 115.67 -0.14 0.00 317 104.79 1.96 2.33
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 117.56 117.95 0.00 0.09 5.08 197.64 513 6.26
COLOM 7 3/8 01/17 7.38 27/01/2017 1.65MMM 112.56 113.11 -0.06 0.16 551 206.62 6.47 7.54
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 119.23 119.79 0.00 -0.08 6.55 262.29 10.07 12.38
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 149.03 149.78 -0.03 0.84 6.38 228.64 11.16 17.18
COLOM 7 3/8 09/37 7.38 18/09/2037 1.818MMM 111.41 112.01 -0.22 0.46 6.48 219.48 12.70 14.54
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 949.621MM 106.20 106.36 -0.05 -0.19 2.55 87.83 0.78 0.85
MEX 7 1/2 01/14/12 7.50 14/01/2012 864.137MM 111.88 112.35 -0.36 -0.61 3.97 144.81 322 3.70
MEX11 3/8 09/15/16 11.38 15/09/2016 1.69IMMM 145.48 146.03 -0.51 -1.14 471 137.98 5.95 8.86
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 97.77 97.77 -0.95 -1.39 5.76 144.80 8.39 8.60
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 170.20 170.90 -0.22 -1.33 5.36 146.47 9.62 17.14
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.085MMM 111.73 112.63 -0.87 -1.78 5.84 160.08 12.96 14.93
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 104.00 104.38 0.00 0.00 3.53 182.71 0.85 0.90
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.06 278.13 2.48 274
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.31 336.55 450 5.06
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.69 307.93 6.89 8.89
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.47 263.45 9.17 13.32
PHILIP 6 3/8 01/32 6.38 15/01/2032 1.5MMM 96.00 96.25 0.00 0.00 6.70 257.53 11.71 11.67
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.02 106.05 0.04 -0.22 3.34 157.96 0.99 1.09
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 108.78 108.85 -0.66 -0.94 4.92 233.29 3.37 381
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 105.09 105.20 -0.29 -0.70 5.50 246.81 491 5.35
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 116.06 116.81 0.00 -1.18 6.13 264.87 6.41 777

TURKEY (BB-/Ba3/BB-)
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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
TURKEY12 3/8 06/09 12.38 15/06/2009 1.046MMM 109.63 110.25 0.00 -0.13 344 165.13 1.05 1.20
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 109.96 110.31 0.00 -0.16 5.40 157.79 2.37 2.74
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.25 117.00 0.00 -0.13 6.02 308.78 442 531
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 92.58 92.98 0.00 -0.65 6.60 240.63 6.64 6.46
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 100.25 100.88 0.00 0.25 6.93 32153 7.89 8.29
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 101.38 102.38 0.00 0.13 7.18 331.15 9.47 9.94
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 91.75 92.50 0.00 -0.13 7.56 335.91 11.67 10.97
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 6.39 05/08/2009 500MM 101.52 102.02 -0.03 -0.09 487 #N/AN Ap 0.29 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 103.48 103.98 0.01 -0.05 5.45 314.70 2.56 2.69
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 107.24 107.74 0.06 -0.04 5.94 307.87 414 461
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN Ap #N/AN.A. #N/AN Ap
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 102.40 102.80 0.02 -0.23 10.11 605.88 2.45 2.86
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 95.32 95.82 -0.72 0.76 9.43 638.27 4.82 4.67
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 12381 124.26 -0.10 0.16 9.85 636.74 5.87 753
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 73.50 73.85 -0.30 0.04 9.65 592.98 7.74 5.97
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 82.05 82.50 -0.41 -0.11 9.81 600.47 8.61 7.16
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 96.34 96.74 -0.51 -0.12 9.65 579.93 8.68 8.53
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 95.22 95.58 -0.49 0.54 9.87 589.30 9.11 8.94
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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 8.56 737 103.49 103.86 0.08 0.10 2.38 116 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 00  #N/ANA. #NANA. #NIANA.  #NJANA.  #NIANA. #NIANA. #NJANA. #NJANA
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.11 1.16 100.25 100.25 0.00 0.00 0.04 9 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.22 733 107.80 108.05 0.20 0.22 4.82 443
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.24 5.73 106.17 106.29 0.02 -0.18 117 379 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.46 8.71 97.38 97.63 0.17 -0.13 5.30 535
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 456.673MM 5.62 5.59 100.08 100.21 0.17 -0.04 4.43 238
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.58 3.83 109.48 109.73 0.02 0.07 1.40 178
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 758 6.46 102.84 102.89 0.00 -0.08 2.09 272
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.47 6.30 113.58 113.83 0.18 0.41 3.88 341
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.41 7.42 91.55 91.80 0.00 0.68 5.25 348
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.07MMM 7.04 6.91 102.17 102.42 0.22 -0.02 778 364
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 743 7.24 115.96 116.21 0.35 0.21 10.90 352
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 773 5.73 103.35 103.59 0.04 0.15 1.48 367 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.90 533 101.25 101.32 -0.01 -0.06 0.48 385 BB/Ba3/BB-
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 7.98 6.19 104.82 105.07 0.09 0.82 222 410
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 779 7.16 102.59 102.84 0.11 0.72 3.16 453
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.95 5.29 102.40 102.61 0.03 0.19 1.35 325 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.39 5.12 102.72 102.92 -0.01 0.04 0.80 324 BB/B1/BE-
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.63 773 107.03 107.28 0.18 0.22 4.60 483
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 773 777 99.46 99.71 0.15 0.29 5.40 448 -/[BA1/BB
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.92 7.09 99.25 99.50 0.10 -0.09 2.81 464
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.79 8.13 96.14 96.39 0.18 1.02 5.89 456
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.52 5.38 105.00 105.13 -0.01 0.05 1.05 345
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.75 6.11 103.04 103.29 0.04 0.20 1.64 402
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.04 7.02 104.02 104.27 0.11 0.16 3.01 463 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.38 8.51 98.45 98.57 0.18 -0.17 5.60 520
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.48 5.09 100.24 100.26 0.00 0.00 0.08 300 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.96 10.53 96.14 96.39 0.30 0.36 5.15 654
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.66 472 104.42 104.55 0.03 0.45 1.34 271
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.04 5.37 104.67 104.92 0.09 1.02 2.28 324
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 733 732 99.95 100.20 0.17 123 4.03 444 Baal/BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.55 8.49 99.16 99.41 0.00 0.66 5.43 244
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.15 458 101.31 101.39 -0.01 -0.02 0.49 302
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.79 7.25 95.61 95.86 0.32 0.30 5.72 393 BE+A3/BEB
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.84 4.89 100.48 100.52 0.00 -0.10 0.26 371
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.48 7.95 95.50 95.75 0.00 -0.10 5.68 444 TASIBES
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.71 5.86 102.29 102.54 0.09 0.11 2.30 371 RostiRRR
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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)
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 7.03 6.70 101.88 102.13 0.17 018 408 381 ik
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.13 7.70 100.00 100.00 0.00 0.00 0.01 772
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.16 11.36 91.80 92.05 0.09 0.11 215 926
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.93 11.85 89.22 89.47 0.00 -0.01 5.03 970
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.21 6.99 100.20 100.45 0.00 -0.04 531 388 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.79 471 101.28 101.37 -0.01 0.03 0.60 313
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.29 6.56 102.74 102.99 0.11 0.05 3.02 405 BBBIAZIBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.24 7.13 101.02 101.27 0.00 0.00 5.26 347
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.64 6.73 93.95 94.20 0.17 0.54 12.33 375
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM #N/AN.A.  #N/AN.A. #NIAN.A.  #NJANA.  #NJANA. #N/ANA. #N/ANA. #N/AN.A.

ARGENTINA

PESAAR 0 06/09/11 PESAAR Energy 5.90125 09/06/2011 87.414MM 6.38 6.69 92.19 92.69 0.00 -0.68 012 #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.35 6.77 106.00 106.00 -1.15 150 278 470 B+/-I-
BRAZIL

PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 .00 #NIAN.A.  #N/AN.A. #N/ANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA. #NIAN.A.

PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.85 379 100.26 100.26 -0.04 -0.11 0.04 259

PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.29 3.85 117.52 117.72 0.13 0.38 2.74 103

PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.67 4.93 118.79 119.19 0.10 0.84 4.14 202 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.84 5.28 113.25 113.25 1.00 0.65 5.08 157

PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1IMM 6.00 5.81 102.10 102.10 0.10 0.60 6.54 209

PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.11 6.07 117.85 117.85  #N/AN.A. 3.10 713 237

CHINA

CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 5.93 4.27 107.34 107.52 -0.57 -0.99 341 53 AIA2/A
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.67 412 100.72 100.72 -0.05 -0.03 1.25 62

SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.79 4.49 95.44 95.44 -0.10 -0.02 2.50 94

SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.80 4.76 95.50 95.50 -0.20 -0.19 3.98 103

SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.76 4.85 93.15 93.15 -0.27 -0.43 5.23 102 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.21 4.89 105.18 105.18 -0.53 -0.62 8.48 81

SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 452 4.83 84.12 84.12 -0.78 -0.90 15.87 82

MEXICO

AMXLMM 4 1/8 03/09 AMXLMM Communications 4.125 01/03/2009 497.75MM 411 3.66 100.28 100.49 0.20 0.00 0.83 147

AMXLMM 5 1/2 03/14 AMXLMM Communications 55 01/03/2014 795MM 5.49 5.46 100.20 100.20 -0.80 -0.89 491 174 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM Communications 5.75 15/01/2015 500MM 571 5.63 100.43 100.93 -0.09 -1.04 5.44 187

PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 293.675MM 6.07 2.93 100.93 101.02 0.01 -0.01 031 72

PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 802.154MM 7.62 3.47 103.26 103.38 -0.06 -0.29 0.74 132 A-/Baal/A-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 27.23MM 7.59 2.85 103.80 103.80 -0.11 -0.15 0.74 127
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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 thl;let '\[/)l:,r Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.62 6.48 101.52 101.85 0.03 0.03 132 439 -/Ba2/BB-
OKST 10 3/8 08/09 OKST Communications 10.375 17/08/2009 266420000  #N/AN.A.  #N/AN.A. #N/ANA.  #NIANA.  #NJANA. #N/ANA. #NANA.  #NIANA. BB/Bad-
OKST7 3/4 04/27/12 OKST Communications 7.75 2710412012 172000000  #N/AN.A.  #N/AN.A. #NJANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA.

KAZAKHSTAN

BTAS?7 7/8 06/02/10 BTAS Financial 7.875 02/06/2010 600MM 8.44 11.53 93.13 93.50 0.06 -0.07 1.81 940

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 9.55 11.89 83.54 84.04 0.14 0.02 441 895 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 10.01 11.77 84.71 85.21 0.16 0.46 477 852

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 10.06 10.19 81.75 82.25 0.15 0.09 9.26 795

ATFBP 87/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.50 5.86 104.20 104.57 0.03 -0.05 1.38 376

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 7.89 6.84 102.74 103.12 0.09 0.00 217 472 B+/Bal/BE-
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.01 8.43 102.65 102.80 0.14 0.21 3.27 587

ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 9.07 9.14 98.95 99.45 0.17 0.24 5.41 33

VENEZUELA

PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 61.323MM  #N/AN.A. #N/AN.A. #N/ANA.  #N/ANAA. #NJANA. #N/ANA. #N/ANA.  #N/ANA.

PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 618.863MM  #N/AN.A.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA. B/B1/CCC
PETROZ 8.37 10/22 PETROZ Energy 8.37 01/10/2022 75MM  #N/AN.A.  #N/AN.A. #N/ANA.  #N/ANA. #NJANA. #N/ANA. #N/ANA. - #N/ANA.
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© 2003-2008 UPK "Anemap”. Bce npaBa 3aluiLeHbl.

HacTosiumit BOKyMEHT NPefoCTaBneH UCKMIOYMTENBHO B NOPSAKE MHCOPMALMM 1 HE SBNSAETCS NPESMOXEHMEM O NPOBEAEHM onepaLuit Ha pbiHKe LieHHbIX Bymar, W, B YaCTHOCTU, NpeanoxeHem o6 1x nokynke
1nu npopaxe. VCTOYHNKW, NCnomb3yeMble Npu HanucaHun AanHoro otyeta, MOK "Anemap" paccmaTtpuBaeT kak A4OCTOBepHble, ofHako MOK "Anemap”, ero pykoBOACTBO W COTPYAHWKA HE MOTYT rapaHTMpoBaTb
abContoTHble TOYHOCTb, NOMHOTY U JOCTOBEPHOCTb NPELOCTaBNSEMOi MHGhopMaLM. OLEHKU N MHEHMS, OTPaXeHHbIE B HACTOSILLEM JOKYMEHTE, OCHOBAHbI MCKMIOUYUTENBHO Ha 3aKmioveHusx aHanutukoB UOK B

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

MOK "Anemap", ero pyKoBOACTBO M COTPYAHUKM HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULIMOHHBIE PELLUEHWs KIWeHTa, OCHOBaHHbIE Ha MH(OpPMAaLMK, Coaepxalleics B HacToslleM aokymeHTe. UOK "Anemap”, ero
PYKOBOACTBO M COTPYLHWKW HEe HECYT OTBETCTBEHHOCTM B CBS3U C MPSIMbIMUA U KOCBEHHBIMW NOTEPSIMU U/UNK yLepBoM, BO3HUKILMM B pe3ynbTaTe UCMoMnb3oBaHWs KIMEHTOM MHOpMaLMM unu kakoit-nubo ee

4acTi NPy COBEPLUEHUM OnepaLii ¢ LieHHbIMI Bymaramu.

WK "Anemap” He GepeT Ha cebs 06s13aTenbCTBa perynsipHo 0GHOBMSTL MHGOPMALMIO, KOTOPas COAEPKUTCS B HACTOSLLEM [OKYMEHTE UMW UCTIPABASTL BO3MOXHbIE HETOYHOCTH.

KonupoBaHwe 1 pacnpocTpaHeHne MHopMaLu, Coaepxalleics B AaHHOM 063ope, BO3MOXHO TOMbKO ¢ cornacus MOK " Anemap”.
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