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200 MsTHULA okasanack GoraToi Ha HOBOCTM MO MakpoakoHoMMke. [Mepsbiit 3amnpes LIB,
150 BbICTYNasi Ha KoHcthepeHumu B Mockse, caenan psig BaXHbIX NS JONFOBOTO pblHKA
el 3asBNEHNIL:
150 150 - YuCTbIN NPUTOK YacTHOro kanuTana B PO 3a 9 mecaues 2007 r. coctasun $57 MApa.
130 - MHdbnsiums B PO B 2007 r. coctasuT 9.5-10%.
110 . - LIb HamepeH noBbIcuTL CTaBky peMHaHCMPOBaHHS O KOHLA FoAa.
90 - B Hosbpe LB P® npeanoxut GaHkaM HOBbIA MEXaHW3M KPeaWUTOBaHUS MOA

EMBI+ Poccust cnpay EMBI+ bpasunua cnpaa " "

70 EMBI+ cnpa obecneyeHne eBpoobnmMraLmuit pPOCCUACKMX IMUTEHTOB. EBpOBOHLbI B KaYeCTBe 3anora
50 | : : : 50 MOXHO OyneT peanu3oBbiBaTb Ha OCHOBE MEXOAHKOBCKMX Onepauuii, a He Ha
19.10.2007 29.08.2007 11.07.2007 21.05.2007 0praHn30BaHHOM PbIHKE.

- HomuHanbHoe ykpenneHue pybns o koHua 2007 r. ManoBeposTHO.
HUemoyHuk: JP Morgan

Ba3zoBble aKkTVBbI

HopmanusoBaHHbIe nokankbHble AONTOBbIE MHAEKChI [loxogHocT  KasHaueiickux obssatenscte CLUA npogemoHCTpupoBanu 5-gHeBHoe

101.0% CHWKEHWE Ha (hoHe npodax Ha oHAoBbIX nnowaakax. Cnabble kopnopaTuBHble
OTYETHOCTU (DMHAHCOBOrO CEKTOpa NPOBOLMPYHT O4YepesHOM BUTOK 6eCcrokoncTs
OTHOCUTENbHO Kpuauca aosepus. MMpu atom nocTynatowme makpopaHHsie no CLUA 3a
MWHYBLLYIO Hefiento yasounm (ao 96%) BeposTHOCTb CHkeHMs cTaskum ®PC Ha 25 6.n.
99.5% Ha rpsagylwem 3acepaHun. [loxopHocTb 10-neTHux obsizatenscTB cHuaunacs o 4.36
(-0.10)%, 2-neTHux — go 3.92.(-0.13)%.
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° AnneTut" WHBECTOPOB K pucky ocnab Ha doHe BO30OHOBMEHMSI CHUXKEHWS Ha
97.5% RUX-Cbonds Leosoii Chonds-Muni LeHosoi hoHaoBbIX nnowaakax. K Tomy xe "6ercTBo” MHBECTOPOB B KAYECTBEHHDBIE aKTUBbI MNLLb
97.0% ‘ ‘ ‘ ‘ ycyrybuno cutyauuto B gonrax EM, Torza kak oxuaaHue peLeccun akoHomuku LLitatos v
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npuBnekaTensHoCTe  6a3oBbIX aKTMBOB. 3a MWHYBLYK Hepenw cnpag EMBI+

yBenuuuncs o 205(+23) 6.1.

MemoyHuk: www. Chonds.ru

NDF RUR/USD, MIBID rate (%) PbiHOK py6neBbix obnuravuii

JlokanbHbIii [ONrOBON PhIHOK OKA3ancs CTOMKUM K HEraTUBHOMY BHELUHEMY GhOHY, Toraa
oo o KaK yMyylUMBLUASCA KOHBIOHKTYpA AEHEXHOro pblHKa MpuBena k pocTy cnpoca Ha
kavectBeHHble Bymaru. Oneka LB Hag NUKBWAHOCTBIO (PMHAHCOBOW CUCTEMbI BHYLLAET
ONTUMW3M, OAHAKO NepBble Cepbe3Hble TPYOHOCTU MOTYT BO3HUKHYTL Y BaHKOB yxe Ha
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NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Mokasatenb pybnesoit NMKBMOHOCTM NPOAOIKAET M3MEHATbCS "pBaHbIMM" Temnamu,
cocTasuB ceroaHs ytpom 870.2(-37.3) mnpg py6. Octatku Ha kopcyeTax 6aHKoB CHU3MMNUCH
oo 432.7(-80.7) mnpg pyb6., uT0, BUAMMO, CBSI3aHO C NpeacTosien cerogHs ynnatoin HAC.
[lenoauTbl 6aHkoB B LIb yactnyHo komneHcupoBanu CHUxeHue pocTom ao 437.5(+43.4)
mnpa py6. CTaBku AEHEXHOro pbiHKa B MATHULY He npesbilwani 5% no OfHOAHEBHBLIM
MBK, a Ha cerogHsiluHee OTKpbITME CTaBku overnight coctasnsior 4-5%. [omumo
cerogHawHen ynnatel HOC B natHWLy npeactosT nepeyncnenns 3a akumasl n HOMN.

CraBkn LIBOR pearvpyloT Ha Bo3moxHoe cHxeHne fed fund. B nsaTHuuy cTaBku
CHU3WUNNCb BAONb BCEN KpuBOW B cpeaHem Ha 5 6.n. 1M LIBOR coctaeun 4.95%, 3M
LIBOR - 5.15%, 12M LIBOR - 4.82%. [uHamuka poccuickux NDF coxpaHseT
BOMATUMbHOCTb Ha KOPOTKOM KOHLE KpuBOW. ArpeccuBHble npopaxw gornnapa CLUA
NPUBENN K PE3KOMY CHWKEHWID KPaTKOCPOYHBIX CTABOK, KOTOpble He npeBbiwaioT 1%.
Bonee ponrocpoyHbIi cermeHT CTabuneH, 3Aech CTaBKW HaxoaaTcs B AnanasoHe 5-6%.

WHBECTULMM: POKYC Ha NUKBMOHOCTb

MwHyBwas Hedens Bbiganachb MOSUTMBHOM ANS KAYECTBEHHbIX BbIMYCKOB. [lokynkam
cogencTBoBanu CHusmBlMecs [0 4-5% opHogHeBHble cTaBku MBK, k Tomy e
HoBOMCNEeYeHHble Bymaru, BKMoYeHHble B nombapaHbii ciucok LB, Bbinn gonyLieHs! k
Topram Ha MMBE yxe B noHegenbHuk. TeM He MeHee, BbICOKWE AMCKOHTbI MO 3TUM
fymaram OrpaHW4WnM WHTEPEC WHBECTOPOB K HUM, TOrAa Kak OCHOBHAs aKTUBHOCTb
pacnpegenunacb B GeHumapkax. B cektope rocynapCTBeHHbIX BbIMYCKOB MO WTOraMm
Hegenu 3agukcupoBaH LieHoBOi pocT Ha 30-50 n.n. B Hambonee NUKBUOHOM LanbHeM
cermeHTe O®3. OpHaKo y4aCTHUKM pbiHKa Hayanu MOArOTOBKY K HaroroBoMy nepuoay
oKTAOPA YKe B NATHULY, No AanbHeMmy cermeHTy O®3 npolunacs BonHa dukcaLmm.

Momumo mep LB no nopaepxarnto pybnesoin MMKBUAHOCTI AOMONHUTENBHBIM NO3UTUBOM
ANs pbiHka ctan otka3 MuHpMHA OT yBenM4YeHHbIX 06BLEMOB 3aUMCTBOBAHMIA O KOHLA
Tekywero roga. Mbl BUAUM B 3TOM HE CTOMbKO NOAAEPXKY NIMKBUAHOCTLIO B pesynbTaTe
3TUX Mep, CKOMbKO Cam (hakT CTPEMMEHMs He AOMYCTUTb HaMpsKEHHON CUTyauun Ha
LEHEXHOM pbIHKE, K TOMY Xe LienecoobpasHocTb B yBenuueHHbIX paHee Ha 100 mnpg py6.
obbemax 3aumcTBOBaHMt MwH(MHA Takke COMHUTENbHA. B HacToAwmn MOMEHT
[EHeXHble BNacTh HECMOTPA Ha nocnabnenns Ans MHaHCOBON CUCTEMbI CTPEMSATCS He
ponycTuTb  oboralleHnss  CMekynsHTOB  OT  PacLUMpWMBLUMXCS — BO3MOXHOCTEW. B
[eiCTBUTENbHOCTY Xe, NpuHATbIe Mepbl LIB nogyepkuBatoT nx athdeKTMBHOCTb NULLb B
cryyae cepbesHbix npobnem y (DUHAHCOBbIX MHCTUTYTOB, K TOMY e YCKOPWBLUMECS
MHNALUMOHHBIE npouecchl 3actaeaT LB peicTBoBaTb 6Gonee TOYEYHO B OTHOLLEHWM
BaHKOBCKOro CekTopa.

WHBecTMUmMm: dokyc Ha JOXOAHOCTb

BbiCOKOLOXOAHbIN CErMEHT pblHKa HE MPOAEMOHCTPUPOBAN CYLLECTBEHHBIX U3MEHEHMIA, @
CNeKYNATUBHBIA MHTEPEC K BbiMyCkaM NEPBOr0 YPOBHS OFPaHWYMN aKTMUBHOCTb AaXe B
CaMbIX Ka4eCTBEHHbIX BbiMyckax BTOpOro "alienoHa”. MpoxoamBLUME HA MUHYBLUEN Hedene
odhepTbl NPOCUTHANM3NPOBanM O COXpPaHEHUM MOTPEBHOCTH MHBECTOPOB B NUKBUAHOCTY.
Mo wcnonHeHHbIM odepTam 3MUTEHTbI BbIKymunu oT 60% (Bonrabypmaw) go 99.5%
(M-Bugeo) obvema BbimyckoB. Ha Tekylieln Hepene BBUAY Havyanma nepuopa ynnatbl
Hanoros cnpoc Ha high yield moxeT 6bITb yTEpsH BNOTL 40 Havana Hosbps.

MHBGCTVILI,VIOHHbIe naeun

YK Kopa. Crinsnue c rpynnoi "Xonuaei" [OMmKHO NPUBECTU K CHKEHMIO [OXOAHOCTM NO
BbINycKy A0 ypoeHs 10.60% (-200 6.M.), kK TOMy Xe BbICOKMA KYNOH, YCTAHOBMEHHBIA MO
BbINYCKY, ABMSETCA OfHUM 13 CaMbIX BbICOKUX B CEKTOPE TOProBMM.

HuxHe-NeHckoe 3. Bbinyck TOpryetcs wWMpe MO CNp3gy OTHOCUTENbHO AeBHTHOTO
Bbinycka. CnpaBeanvBbI Cpag OLEHMBaeM Ha ypoBHe 650 6.M., MOTEHLMan CHKEHMs
JOXOZIHOCTM oLieHMBaeM B 40-50 6.1, OT TeKyLMX LieH.

ANK-Apkapa 3. Beinyck umeet cnpag k O3 Ha yposHe 850 6.n., Toraa kak npeablyLuue
BbINYCKM 3MUTEHTa TOPryKOTCs co cnpagoM He Gonee 800 6.n., KOTOPBINA, Ha HaL B3rNAA,
SBNAETCS CnpaBeanBbIM. [10TEHUMan CHKEHUS JOXOAHOCTU MO 3-My BbINYCKY 3MUTEHTa
OLieHnBaeM Ha ypoBHe 13.1%.

AmypmeTann 2. HeobOCHOBaHHO LUMPOKMIA CMP3, K aHaNorMyHoMy No AlopaLum BbInycky
Meuen 2. Cnpasegnusblit cnpag k O®3 ouennBaem Ha yposHe 270 6.n. wnm 130 6.n. K
Meuen 2. K Tomy e 910 npeanonaraeT COKpaLLeHne AOXOAHOCTY MO Bbinycky AMypMeTann
1 Ha 10-15 6.n.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6resble obnuraumu. Mepsbii “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

Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.

MenbH. Komb.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA
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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 103.10 102.70 0.00 6.15 / - 1.94

003 25058 40,655 630  31/10/2007 30/04/2008 100.41 100.05 -0.27 0.03 598 /- 0.49

003 25059 40,821 6.10  24/10/2007 19/01/2011 100.20 99.70 -0.10 0.71 6.26 / - 2.76

003 25060 40,734 580  31/10/2007 29/04/2009 99.85 99.70 0.58 6.09 /- 1.37

003 25061 37,926 580  07/11/2007 05/05/2010 99.62 99.37 0.00 0.21 0.84 6.15 / - 221

003 26198 42,117 600  04/11/2007 02/11/2012 98.85 98.80 0.44 6.28 / - 3.99

003 26199 39,991 610  16/01/2008 11/07/2012 99.85 99.60 0.00 0.15 1.36 6.31 /- 3.89

003 27026 16,000 700  12/12/2007 11/03/2009 101.20 100.10 592 /- 1.26

003 46001 60,000 1000 12/12/2007 10/09/2008 103.00 102.35 -0.58 -0.23 7.04 /- 0.80

003 46002 62,000 900  13/02/2008 08/08/2012 109.26 108.80 -0.97 6.30 / - 3.77

003 46003 37,298 1000  16/01/2008 14/07/2010 109.00 108.40 0.40 -0.90 6.57 / - 227

003 46012 40,000 121 01/10/2008 05/09/2029 71.26 71.26 -0.11 0.61 4.89 6.82 /- 13.65

003 46014 58,290 900  12/03/2008 29/08/2018 108.65 108.36 0.01 151 6.56 / - 7.07

003 46017 79,995 850  14/11/2007 03/08/2016 106.35 100.30 -2.78 -1.28 6.75 / - 6.10

003 46018 125,068 900  12/12/2007 24/11/2021 111.20 110.95 1.32 6.44 / - 8.22

003 46020 79,057 690  13/02/2008 06/02/2036 102.05 102.00 -0.03 181 6.85 / - 11.84

003 46021 49,866 750  20/02/2008 08/08/2018 100.05 99.80 0.00 0.37 2.80 6.35 / - 7.24

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 102.20 101.50 1.00 7.00 / - 0.56 139
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 112.80 112.80 0.80 563 / - 2.61 -53
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 109.33 109.33 1.33 6.39 /- 491 3
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 106.20 105.80 6.29 / - 233 16
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 109.08 108.90 -0.01 111 6.48 / - 5.39 9
Mocksa 47 10,000 10.00 28/10/2007 28/04/2009 104.80 104.40 -0.10 -0.39 5.97 | - 1.32 12
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 102.00 102.00 8.65 / - 1.82 254
BatukopToctaH 5 1,000 8.02 07/11/2007 04/11/2009 - #NJANA. [ #NJANA. |-

Benoropoackas 06n. 2 320 13.50 29/10/2007 29/04/2008 - - #NJANA. [ #NIANA. |-

Benoropoackas o6n. 3 2,000 8.38 15/11/2007 10/11/2010 100.15 99.40 0.18 8.73 / - 247

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 101.00 101.00 0.00 8.02 / - 0.67 233
Bonrorpap 2 600 9.65 20/12/2007 21/12/2009 101.53 101.53 0.00 8.80 / - 181 269
Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 99.50 99.50 0.00 0.15 8.49 /- 212 232
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.49 102.49 831 /- 0.98

Bonrorpapckas o6n. 351 600 10.99 11/06/2009 102.20 101.85 0.33 - /-
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cyb6gpedepanbHble

BopoHexckas o6n. 1 600 13.00 15/12/2007 15/12/2007 100.85 100.85 0.01 0.15 732 /- 0.14 183
BopoHexckas o6n. 2 500 12.00 17/12/2007 18/06/2009 105.25 105.25 8.70 / - 1.38 272
BopoHexckas 06n. 3 500 10.25 31/12/2007 27/06/2011 106.00 104.20 8.78 / - 2.85 233
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 100.84 100.84 -1.17 832 /- 1.82 221
WpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 99.50 98.60 -1.49 0.45 8.14 / - 1.36 -259
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 99.21 99.21 0.00 -0.49 8.34 /- 1.07

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 100.65 100.65 1.75 784 |- 1.60 183
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 101.40 100.01 0.46 0.71 853 /- 3.04 225
Kapenus 500 8.15 10/12/2007 02/06/2010 - - - #NIANA. [ #NJANA. |-

Kuposckas o6n. 1 400 8.39 21/12/2007 22/12/2008 100.65 100.00 7.88 /- 0.39 244
Kuposckas o6n. 2 600 8.45 2711212007 24/09/2009 100.60 99.91 - 8.57 / - 1.65 256
KnuHckuit p-H 2 300 9.75 15/11/2007 13/11/2008 100.76 100.76 0.00 -0.04 918 /- 0.91 334
Komm 5 500 13.00 24/12/2007 24/12/2007 101.10 100.56 -0.05 832 /- 0.16 280
Komu 6 700 12.50 14/04/2008 14/10/2010 112.00 112.00 - 713 /- 243 95
Kommn 7 1,000 10.00 23/11/2007 22/11/2013 104.60 104.60 -2.85 797 /- 4.30 159
Komm 8 1,000 9.00 05/03/2008 03/12/2015 97.78 97.78 0.00 178 758 | - 5.15

Koctpomckas obn. 4 800 11.00 11/12/2007 11/03/2008 100.95 100.95 -0.15 8.73 / - 0.35 315
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 100.00 100.00 - 764 | - 0.91 189
KpacHosipckuit kpait 3 3,000 6.00 02/04/2008 01/10/2008 99.20 98.90 - 0.00 -0.08 7.18 /- 0.87 146
KypraHckasi o6n. 500 9.25 17/12/2007 17/12/2009 99.20 99.20 0.00 0.00 10.02 / - 1.78 385
JleHuHrpazckas obn. 2 800 14.01 12/12/2007 08/12/2010 118.25 118.25 0.00 751 /- 2.40 130
TNMeHuHrpagckas 06n. 3 1,300 12.50 14/12/2007 05/12/2014 128.00 123.76 752 /- 471 112
TMuneugas obn. 4 1,500 7.95 22/01/2008 19/07/2011 100.40 98.00 8.36 / - 3.01 224
MaragaH 450 11.00 17/12/2007 15/09/2008 101.50 101.50 9.56 / - 0.79 376
Mapuii 3n 500 825  22/11/2007 23/05/2009 100.73 99.10 857 /- 1.37 261
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 106.85 106.85 0.05 7.01 /- 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 06n. 2 2,500 9.99 02/11/2007 02/11/2008 101.50 101.22 729 /- 0.46 201
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 107.53 107.53 740 /- 1.46 145
Hosocubupck 4 1,500 8.60 25/12/2007 24/06/2010 100.88 99.40 8.68 / - 2.22 248
Hosocubupckas o6n. 2 2,000 13.30 29/11/2007 29/11/2007 100.67 100.67 -0.07 6.90 / - 0.10 143
Hosocubupckas 06n. 3 2,500 8.50 18/12/2007 15/12/2009 100.80 100.60 0.75 767 /- 1.84 168
Horwkck 2 500 1025  22/02/2008 21/08/2009 - #N/ANA. [ 4NIANA. |-

OpexoBo-3yeso 160 1150  21/12/2007 20/06/2008 - - #N/ANA. [ 4NIANA. |-

MeHaeHcKkas o61. 800 9.45 13/01/2008 13/10/2009 102.40 102.40 8.35 /- 1.69 203
Camapckas 06. 2 2,000 6.82 13/12/2007 09/09/2010 98.20 98.20 773 /- 2.43 153
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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. Spread
MyHuyunanbHble u cy6gpedepanbHble

Camapckasi 061. 3 4,500 7.60 15/11/2007 11/08/2011 101.52 101.52 733 1 3.07 108
Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 103.00 102.73 - 7.68 | 0.59 203
Caxa (Akytus) 6 2,000 10.00 15/11/2007 13/05/2010 105.00 105.00 0.10 0.50 8.06 / - 2.09 140
Caxa (Akytua) 7 2,500 7.95 17/01/2008 11/04/2013 101.50 101.50 0.77 783 /- 417 145
Tambosckas 06n. 400 8.00 27/12/2007 27/09/2008 100.88 100.88 7.20 / 0.84 148
Tsepckas 06n. 3 800 7.95 01/12/2007 30/11/2008 100.99 99.65 7.86 / - 0.99

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 7.38 / - 175 312
Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 99.23 98.81 745 | - 335 239
Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 102.00 101.61 - 0.19 755 [ - 147 161
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 99.75 99.75 0.00 8.58 / - 1.04 274
Ya 4 500 10.03 04/12/2007 03/06/2008 101.28 101.28 0.00 799 /- 0.55 234
Ypa 5 500 8.40 21/12/2007 18/12/2009 100.80 100.80 0.00 0.50 8.14 | - 1.82 205
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 100.40 99.81 7.36 / - 179 207
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 103.75 100.00 8.86 / - 0.54

Yysaiuwms 4 750 12.33 27/03/2008 27/03/2009 - #NJANA. [ #NIANA. |-

Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 - - - #NJANA. [ #NIANA. |-

fApocnasnb 400 9.00 18/12/2007 17/12/2009 98.61 98.61 0.00 -0.79 9.93 /- 1.18 288
fApocnasckas 061, 4 1,000 10.50 24/11/2007 26/05/2009 104.44 104.44 1.39 7311/ - 1.36 140
fApocnasckas 06r1. 5 500 7.75 30/12/2007 30/12/2008 100.50 100.50 7211/ - 1.06 141
fApocnasckas 06r1. 6 2,000 7.75 23/10/2007 19/04/2011 - - - #N/ANA. [ #NIANA. |-

fApocnasckas 06r. 7 2,000 8.50 01/01/2008 30/03/2010 100.38 100.38 0.00 0.38 118 759 [ - 2.08 154
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 99.70 99.70 0.00 0.39 0.60 4.69 19.29 1.63 323
ACMK 1,500 12.00  02/01/2008 01/10/2008 31/03/2010 98.60 98.60 3.60 556 / 14.30 0.79 826
BaLukupaHepro 3 1,500 830  25/12/2007 19/03/2009 09/03/2011 101.20 101.20 3.23 / 7.60 1.24 164
lasnpom A4 5,000 822 13/02/2008 10/02/2010 102.97 102.97 0.10 111 6.92 /- 1.98 85
la3npom A5 5,000 758 #NIANAp 09/10/2007 - - - - #NJANA. | #NIANA. |-

la3npom A6 5,000 695  07/02/2008 06/08/2009 100.15 100.15 - -0.28 0.20 6.97 / - 158 101
lasnpom A7 5,000 679 01/11/2007 29/10/2009 100.04 100.04 0.00 -0.01 - 6.88 /- 174 86
lasnpom A8 5,000 700 01/11/2007 27/10/2011 100.32 100.32 0.00 -0.25 1.46 7.03 /- 3.23 76
lasnpom A9 5,000 723 20/02/2008 12/02/2014 101.30 101.30 0.00 -0.05 161 7.09 / - 479 72
TuppoOrk 5,000 810  02/01/2008 29/06/2011 102.44 102.44 - 0.34 1.44 746 /- 2.97

713U 3 1,500 1045  18/04/2008 18/04/2008 99.75 99.75 0.00 - -0.08 11.29 / 11.29 0.44 553
rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 98.01 98.01 0.00 1.01 -0.94 1227 / - 153 605
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 98.70 97.50 0.20 0.60 5.66 /9.85 2.06 365
Wrepa 2,000 9.75  07/12/2007 07/12/2007 100.09 99.96 0.65 959 /959 0.12 398
Kyi6biluesasot 2 2,000 8.80  07/03/2008 04/03/2011 99.60 99.00 9.24 | - 271 295
TNewaHepro 2 3,000 854  01/02/2008 27/01/2012 100.00 100.00 0.00 2.80 872 /- 331 238
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 101.05 100.51 -0.02 6.95 / 6.95 179 92
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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 100.58 100.58 0.00 0.10 154 7.05 /- 3.33 78
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 101.93 101.93 0.00 0.19 1.93 713 /- 459 77
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 100.17 100.17 0.00 0.02 0.98 7.24 /758 1.67 159
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 100.16 100.16 0.16 0.87 4.35 1 7.75 3.47 145
MO3CK 6,000 805  11/03/2008 - 06/09/2011 99.67 99.67 0.00 -0.07 2.16 831 /- 3.12 202
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 99.25 99.25 0.00 -0.15 0.55 4.10 / 8.08 1.70 204
orK 6 5,000 755 25/10/2007 22/04/2010 19/04/2012 - - #NIANA. | #NJANA.| -

MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 99.00 97.00 -0.40 - 0.50 541 19.23 2.13 303
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 88.95 88.95 -0.84 -2.05 7.79 | 21.59 0.88 1493
CanasatHed)TeOprCuTHes 3,000 10.00  13/11/2007 - 10/11/2009 102.50 102,50 0.00 2.00 8.83 /8.83 1.68 274
CaxaTpanHedrel a3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 99.96 99.96 0.00 0.01 0.06 362 /1227 0.53 644
Cubyp 1,500 770 08/11/2007 05/11/2009 01/11/2012 99.60 99.25 - - - 343 /1817 172 210
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.11 100.11 0.00 -0.19 0.76 953 /- 0.36 392
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 98.65 98.65 0.00 -0.05 0.04 3.37 /855 2.05 242
K 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 99.21 99.21 0.00 - 2.99 /829 1.40 234
K6 2,000 740 27/11/2007 26/02/2008 21/02/2012 99.70 99.14 - -0.03 0.74 1 9.41 0.32 380
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 99.48 99.00 -0.16 0.43 3.07 /871 1.34 276
K 10 3,000 760  20/12/2007 - 17/06/2010 98.77 98.38 0.00 -0.01 0.40 8.37 / #N/AN Ap|2.21 219
TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 99.10 99.10 1.00 -0.14 471 1827 2.09 214
Yensibarepro 600 840  15/11/2007 15/05/2008 13/05/2010 98.00 98.00 - 2.73 | 1251 0.48 669
OHeprocTpot 1,500 950  23/11/2007 21/11/2008 20/05/2011 97.83 95.18 -2.50 -2.33 4.13 | 13.46 0.91 743
SkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 101.00 97.70 - 2.10 3.02 /9.29 123 337
®CKE3C 1 5,000 8.80 18/12/2007 18/12/2007 100.33 100.33 0.00 -0.12 0.03 6.65 / - 0.15 119
®CKE3C 2 7,000 8.25 25/12/2007 22/06/2010 103.12 103.12 0.24 1.26 7.06 /- 224 93
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.49 100.20 - -0.53 0.79 6.88 / - 1.02 112
OCKEJC 4 6,000 7.30 10/04/2008 06/10/2011 100.97 100.97 0.00 0.82 233 714 [ - 3.27 87
®CKEJC 5 5,000 7.20 0471212007 01/12/2009 100.27 100.27 0.00 -0.13 1.07 718 [ - 1.82 113
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 100.10 99.10 0.60 1.60 10.36 / - 117 439
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.40 98.20 -0.50 -0.40 9.96 / - 1.95 376
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 0.20 4.26 | 9.64 157 357
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.90 100.90 0.00 -0.10 - 1.97 1 11.85 0.58 603
3onoto Cenuraapa 2 300 1450 01/01/2008 01/01/2008 28/06/2011 101.00 100.00 - 0.40 0.64 /12.35 0.18 663
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 100.00 99.60 0.05 0.80 9.27 / - 1.48 324
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 99.10 98.60 0.50 -0.70 5.37 /1945 2.02 328
MarneauT 1 1,500 8.25 20/12/2007 18/12/2008 99.90 98.00 -1.05 9.42 [9.42 1.01 356
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 97.75 97.75 0.00 -0.25 9.02 / - 3.46 263
MAWP Vuesct 2 1,000 10.80 2711172007 27/11/2007 100.00 98.00 -0.85 0.30 22.22 1 22.22 0.09 1573
MAWP VHesct 3 2,000 1115 02/04/2008 - 01/04/2009 98.98 98.98 -0.01 0.98 1229 / - 1.22 653
Makem 'pynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 99.01 99.01 -0.68 483 /17.28 0.33 1119
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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 100.03 100.03 0.00 1.34 3.03 8.90 /- 1.19 300
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 104.11 104.11 2,01 3.23 3.36 /6.79 2.22 67
HuxHe-Nerckoe 1 550 20/12/2007 18/06/2009 99.25 97.50 - -0.63 0.60 0.99 /0.99 1.65 -482
HuxHe-Tewckoe 2 400 12.00  08/01/2008 - 08/07/2008 98.94 98.94 0.00 0.19 13.81 / 13.81 0.60 785
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 98.80 98.80 0.00 342 [ 14.16 0.79 813
HCMM3 1,000 1.00  19/11/2007 19/05/2008 - - - #NIANA. | #NJANA. |-

OMK 3,000 920  06/12/2007 12/06/2008 100.70 100.70 0.95 8.19 /- 0.57 252
PycAn 3 6,000 720 21/03/2008 21/09/2008 99.45 98.79 -0.29 1.07 8.37 /- 083 262
Cao6ogHbIit Cokon 2 600 1175 22/11/2007 - 22/11/2007 - - #NIANA. | #NJANA. |-

Ceo6oaHbIit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 99.25 99.25 0.00 -0.15 3.97 | 12.67 0.90 668
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.00 100.00 0.08 0.80 / 8.05 0.30 250
TMK 3 3,000 760  25/03/2008 24/03/2009 101.50 100.05 7.14 /7.14 1.28 128
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 - - - #NIANA. | #NJANA. |-

Xaitnenz Fong 750 1275 02/01/2008 - 02/04/2008 100.22 100.22 0.00 0.62 12.79 1 12.79 0.39 697
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 100.10 100.10 0.38 2.38 /952 0.58 381
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 100.00 100.00 1.00 / 1.00 0.80 -456
AsToBa33 5,000 770 25/12/2007 22/06/2010 - - - - #NIANA. | #NJANA. |- -
AsTonpu6op 500 12.80  31/10/2007 29/04/2009 99.84 99.84 0.00 0.34 0.31 /031 143 1365
Auren 1,200 800  15/11/2007 - 15/11/2007 99.30 99.30 0.00 0.20 19.77 1 19.77 0.06 1350
ApHect 600 24/10/2007 23/04/2008 29/04/2009 - - - #NIANA. | #NJANA.| -

BaronMaLy 1 300 1350  20/12/2007 19/06/2008 101.15 101.15 - -0.35 1191 /11.91 0.56 608
BarorMalu 2 1,000 11.00 19/12/2007 15/12/2010 97.57 97.57 0.00 -0.44 0.56 323 /- 2.77 -290
BKM 1,000 9.75 05/12/2007 - 04/06/2008 99.83 99.10 -0.38 0.47 10.91 / 10.91 0.54 514
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 100.00 99.80 0.94 /1171 0.16 602
BonrabypMaw 600 14.00 09/04/2008 - 08/10/2008 99.00 99.00 15.71 / 15.71 0.81 955
BocTokuemeHT 800 12.00 22/11/2007 22/11/2007 19/11/2009 100.10 99.50 - 0.59 / 14.60 0.08 875
A3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 99.95 99.95 -0.03 0.55 0.82 / 8.77 0.29 320
TmppoMawCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 99.49 99.00 0.54 329 /1152 0.52 573
I'C Cyxoro 5,000 7.85 27/03/2008 24/09/2009 26/03/2017 98.35 98.35 0.10 1.92 /8.99 1.67 293
[Tloporobyx 900 12/12/2007 11/06/2008 100.75 100.75 0.00 -1.16 / -1.16 0.65 -667
ENK 1,000 9.35 03/04/2008 02/10/2008 - - - #NJANA. [ #NJANA. |-

VxMatw 2 1,000 13.35 18/12/2007 17/06/2008 101.10 99.15 -0.25 13.50 / 13.50 0.56 757
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 103.00 102.30 - 0.95 785 /- 243 165
VckuTumuemeHT 2 500 12.50 07/11/2007 - 05/11/2008 100.25 100.25 -0.04 -0.15 0.29 /0.29 1.01 133
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 99.50 99.50 0.11 0.50 293 /9.22 0.82 345
Kuposckuit 3-4 1,500 9.20 26/03/2008 24/09/2008 24/03/2010 100.35 98.00 4,02 /10.40 0.83 457
KMMNo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 97.02 97.02 -2.09 5.02 / 13.28 0.78 731
KpworenMatu 1 500 9.75 08/01/2008 - 08/07/2008 - - #NJANA. [ #NJANA. |-

KpworenMatu 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 98.75 98.75 0.00 -0.13 -0.76 4.16 / 13.63 0.55 771
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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 99.70 99.70 0.00 0.58 6.36 / 12.18 0.83 261
Mapuitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 100.10 100.10 0.69 11.28 / 11.28 0.97 533
Mapuitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 99.70 99.15 2.81 /1329 0.56 739
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 98.00 98.00 4.12 1 16.93 0.52 1081
Mur 1 1,000 785  05/12/2007 - 03/06/2009 100.00 100.00 7.99 /7.99 1.40 205
Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 100.00 99.00 1.04 / 10.46 0.35 480
Mortosun. 3aogb 1,500 940  24/01/2008 22/01/2009 99.47 99.47 1.44 -0.43 10.08 / 10.08 1.08 416
MotopoCTpouTens 800 10.00  20/03/2008 - 19/03/2009 99.90 99.00 10.69 / 10.69 121 469
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 97.35 97.00 7.01 / 13.01 0.95 698
HukocXvm 2 1,500 1125 15/11/2007 - 20/08/2009 98.60 98.60 0.00 -0.40 12.67 | 12.67 1.46 645
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 99.40 98.80 0.18 -0.20 1259 / - 1.68 630
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 - - - #NIANA. | #NJANA.| - -
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 99.80 99.20 3.46 | 11.26 0.57 547
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 99.98 99.70 -0.06 0.78 1 12.12 0.12 641
OM3 4 900 28/02/2008 - 26/02/2009 76.00 76.00 2253 /22,53 1.10 1568
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 103.00 102.00 - 3.74 1747 1.63 148
MexaTskMpomMApmaTypa 500 1060  14/11/2007 - 11/11/2009 99.99 99.99 0.00 033 /033 1.95 514
MeHonnake 1,500 1125 20/12/2007 19/06/2008 17/12/2009 99.50 99.50 0.00 0.90 150 3.82 /1236 0.56 652
nv3 1,200 960  23/10/2007 21/07/2009 - - - #NIANA. | #NJANA. |-

MpomTpakTop 1 1,500 03/01/2008 - 03/07/2008 99.45 99.45 0.00 0.08 0.48 0.79 /0.79 0.69 -473
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 100.10 99.80 0.25 061 /9.87 0.09 427
PbibuHckkabenb 1,000 10.75 0471212007 04/03/2008 28/02/2012 99.90 99.90 0.00 0.20 1.40 0.95 /11.47 0.32 576
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 101.00 99.40 11.36 / 11.36 0.39 563
CanasarCrekno 2 1,200 9.28 31/10/2007 28/10/2009 99.00 99.00 - -0.50 0.61 /0.61 1.92 4904
Caniot JHeprus 3,000 9.80 25/12/2007 25/12/2007 99.65 99.65 -0.04 0.65 12.03 / 12.03 0.16 631
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 99.55 99.55 -0.45 10.23 /10.23 0.38 455
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 100.24 99.30 0.47 1.06 /10.03 0.38 433
CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 98.00 98.00 -1.00 1.48 1.90 /10.95 0.96 501
Cesepcranb AsTo 1,500 8.00 24/01/2008 21/01/2010 103.00 100.00 -1.50 739 1739 1.94 132
Ceskabenb 1 500 1250  #N/ANAp - 06/10/2007 - - - HNIANA. | #NJANA. |-

CeBkabenb 2 1,000 10.50 - 0471212007 28/11/2008 100.00 99.55 -1

CeBkabenb 3 1,500 11.25 01/01/2008 27/03/2012 99.96 99.96 0.00 1.16 0.17 1175 / - 3.16 527
Cubupckmit LiemeRT 800 13/12/2007 - 12/06/2008 100.10 100.10 -0.16 /-0.16 0.64 -566
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 99.60 99.25 343 /817 172 210
CHX3 1,000 12.00 01/04/2008 29/09/2009 97.85 97.85 0.00 -1.95 13.73 1 13.73 1.56 742
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 -0.01 3.72 1 12.02 0.78 612
B3 1,000 9.25 2171212007 20/06/2008 18/06/2010 99.35 99.35 0.62 2.64 /1051 0.58 476
TeHsop 500 12.20 20/11/2007 20/05/2008 17/11/2009 - #N/ANA. [ #NJANA.] -
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MpombiwneHHocmsb

TepHa 1 500 100  18/12/2007 18/12/2007 16/12/2008 100.40 96.20 - - - 1.64 | 12.68 115 694
TepHa 2 1,500 1260  09/11/2007 - 04/11/2011 99.93 99.93 0.00 0.08 241 017 /017 3.79 781
TexHoHukomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 99.20 99.20 0.00 0.43 1.10 3.22 /1181 0.48 602
TexHoHuKomb 2 3,000 970  13/03/2008 10/09/2009 07/03/2012 96.75 96.55 0.16 5.39 / 12.06 1.56 587
TpancMauw 1 1,500 1.00  01/12/2007 - 01/12/2007 98.80 98.80 - - 1271 /1271 0.10 695
TpancMaw 2 4,000 8.60  14/02/2008 12/02/2009 10/02/2011 99.25 99.25 0.00 1.00 3.82 /941 1.14 351
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 99.35 99.35 0.00 -0.35 115 3.32 /1078 0.58 501
YHUKYM 1,000 1250  18/12/2007 18/12/2007 15/12/2009 99.01 99.01 0.00 0.31 1.39 / 19.70 0.13 1348
Ypansarox3asog 1 2,000 940  01/04/2008 - 30/09/2008 99.50 99.50 0.00 0.40 1.20 10.20 / 10.20 0.84 437
YpansaroH3asog 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.03 100.03 -0.17 0.26 155 / 10.25 0.41 329
YpanXuMMnact 500 1050  26/10/2007 - 21/01/2011 - - - - #NIANA. | #NJANA.

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 98.35 98.35 0.00 -1.64 519 /9.24 1.99 308
OMATIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 99.45 99.45 0.00 0.33 10.43 / 10.43 281 407
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 99.50 99.50 0.10 0.50 1.87 /1 12.73 0.51 688
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 101.00 99.00 150 0.00 1534 / - 2.24 927
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.76 99.76 0.00 -0.03 1.29 / 13.49 0.14 770
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 100.47 100.47 0.27 2.88 /7.89 0.98 210
BonraTenexom 3 2,300 850  04/12/2007 - 30/11/2010 101.35 101.35 -0.30 -1.55 8.15 /- 251 185
BonraTenexom 4 3,000 799 11/12/2007 08/09/2009 03/09/2013 101.00 100.50 0.05 258 /777 163 177
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 101.38 100.45 0.23 0.44 8.13 /- 1.39 189
MctnaitH 2 3,000 10.50 22/11/2007 - 22/05/2008 100.03 95.00 -2.49 -1.49 15.63 / 15.63 0.51 958
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 100.09 99.96 0.65 9.59 /9.59 0.12 398
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 99.82 99.82 7.30 / 7.30 2.19 138
MerachoH 3 3,000 9.25 15/04/2008 15/04/2008 100.60 100.60 8.11 /- 0.45 253
MMK TpaHcduHaHe 650 11.50 10/01/2008 10/07/2008 99.95 99.95 - 0.95 11.85 / 11.85 0.62 600
PXA 2 4,000 7.75 05/12/2007 05/12/2007 100.34 100.34 0.15 - 487 [ - 0.12 -54
PXA 3 4,000 8.33 05/12/2007 02/12/2009 102.95 102.95 -0.04 0.85 6.92 / - 1.80 88
PXA 5 10,000 6.67 24/01/2008 22/01/2009 100.10 99.85 -0.03 0.73 6.79 / - 1.13 99
PXA 6 10,000 7.35 14/11/2007 10/11/2010 101.01 101.01 0.03 1.01 7.10 / - 253 90
PXn 7 5,000 7.55 14/11/2007 07/11/2012 102.68 102.40 0.64 2.56 7.07 [ - 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 100.55 100.55 0.25 0.82 / 7.86 0.32 231
Cesepo-3anaaHblit Tenekom 4 2,000 8.10 13/12/2007 08/12/2011 - #N/ANA. [ #NJANA. |-

CubupbTenekom 5 3,000 9.20 26/10/2007 - 25/04/2008 - - - #N/ANA. [ #NJANA. |-

CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 101.15 99.70 143 2.38 1748 0.84 177
CubvpbTenekom 7 2,000 8.65 21/11/2007 20/05/2009 101.64 101.00 -0.33 -0.28 7.89 /- 1.36 196
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TenekoMMmyHukayuu, medua, mpaHcnopm

Cmaprc 3 1,000 1410 01/04/2008 30/09/2008 29/09/2009 98.87 98.87 -0.98 -0.43 7.89 / 16.00 0.78 984
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.18 98.18 0.18 157 12.56 / 12.56 1.08 651
YPCW 4 3,000 999  01/11/2007 01/11/2007 100.11 100.08 0.05 - 6.40 / - 0.03 94
YPCU'5 2,000 919 17/04/2008 - 17/04/2008 100.63 100.63 0.00 - 0.33 8.00 /- 0.45 242
YPCW 6 2,000 820  22/11/2007 20/11/2008 17/11/2011 100.75 100.75 0.25 1.25 2.06 / 7.60 0.95 183
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 100.90 100.90 0.20 0.91 258 1 7.85 1.25 198
Yetb-Tlyra 600 990  15/11/2007 11/02/2010 98.80 95.51 -1.85 11.80 / - 1.85 552
LlewTp. Tenerpach 3 700 9.75  02/01/2008 01/04/2009 101.42 101.42 - 8.98 /- 1.25 305
Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 110.35 110.35 0.15 1.85 777 1777 154 179
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.08 100.08 0.00 0.08 - 1.85 / 8.13 0.78 241
JifproHuoH 1,500 1350  13/11/2007 10/11/2009 99.85 99.85 0.12 061 12.06 / 12.06 161 603
lOxTeriekom 3 3,500 10.90  09/04/2008 10/10/2009 100.10 100.10 0.10 0.15 8.62 / 8.62 1.70 257
IOxTerekom 4 5,000 10.00  12/12/2007 09/12/2009 102.10 102.10 -0.15 1.60 9.21 /- 177 264
10T3iip 2 1,000 995  11/12/2007 - 10/03/2009 99.30 98.60 045 1.42 11.22 [ 11.22 117 520
10T3iip 3 2,000 1040  18/12/2007 16/12/2008 14/12/2010 97.50 97.50 0.00 0.40 491 /13.18 0.95 714
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/12/2007 30/06/2008 100.00 100.00 8.24 /8.24 0.62 256
AsrobaH WHescT 250 13.00  25/12/2007 23/09/2008 100.00 100.00 13.63 / 13.63 0.77 762
AVXK KO 1,000 900  26/02/2008 23/08/2011 99.70 99.70 0.00 -0.28 -0.18 930 /- 3.01 304
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 100.00 100.00 - 11.28 / - 1.83 504
AVXKK 3 2,250 940  15/01/2008 15/10/2010 103.80 103.30 0.55 - 8.30 /- 2.44

AVKK 4 900 870  01/11/2007 01/02/2012 105.00 104.55 - 0.22 0.50 7.60 /- 3.32 130
AVXKK 5 2,200 735  15/01/2008 15/10/2012 100.17 100.17 0.00 0.94 1.67 751 /- 3.92 120
AVXK 6 2,500 7.40 15/01/2008 15/07/2014 100.00 100.00 0.00 0.10 1.75 761 /- 498 124
AVXKK 7 4,000 7.68 15/01/2008 15/07/2016 101.43 101.43 0.00 0.27 143 7.67 I - 5.99 122
AVXK 8 5,000 7.63 15/12/2007 15/06/2018 101.15 101.15 0.00 0.18 1.65 7.68 [ - 473 114
AVXK 9 5,000 7.49 15/11/2007 15/02/2017 100.35 100.25 0.26 0.72 7.66 / - 5.23 120
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 98.98 98.98 9.05 /9.05 1.10 318
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 98.55 98.55 0.00 4.63 /11.78 0.58 602
Bre 500 15/11/2007 12/02/2009 99.00 99.00 -0.41 0.77 1 0.77 1.30 -494
BEPP 575 10.00 06/01/2008 11/10/2009 112.40 112.20 3.56 / 3.56 1.76

Boapoxaenue 3,000 8.95 05/03/2008 - 03/03/2010 100.75 100.75 0.00 -0.80 -1.22 8.77 [ - 1.99 262
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 04/12/2007 25/11/2008 100.05 99.45 0.75 -0.25 1.00 / 12.78 0.11 377
l"asnpombaHk 1 5,000 7.10 31/01/2008 - 27/01/2011 99.30 99.30 1.05 1.30 747 | - 273 125
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 0.35 1.10 10.73 / 15.26 0.34 925
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baHku u puHaHCHbI

Denbta Kpeaut 1,500 709 04/12/2007 - 01/12/2009 - - #NIANA. | #NJANA. |-

EspoKommepy 1 1,000 1150  21/12/2007 21/12/2007 18/12/2009 99.70 99.70 0.00 0.23 0.20 1.03 / 1358 0.15 779
EspoKommepy 2 3,000 949 13/12/2007 12/06/2008 10/06/2010 97.00 97.00 0.00 3.62 /15.03 0.54 903
EspoKommepy 3 3,000 949 13/12/2007 12/06/2008 10/06/2010 97.00 97.00 0.00 3.62 /15.03 0.54 903
XunCouVinotexa 1 600 1150  25/10/2007 - 22/10/2009 - - #NIANA. | #NJANA. |-

KunCouVinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 99.45 98.06 - 0.60 2.76 / 14.19 043 829
Kunduraxc 500 925  21/12/2007 19/12/2008 100.00 100.00 0.00 - 132 /132 112 -434
3eHuT 2 2,000 839  16/02/2008 16/02/2009 99.35 99.35 0.00 0.66 0.99 9.10 /- 1.16 320
3enuT 3 3,000 845  14/11/2007 - 09/11/2011 100.05 99.90 -0.03 0.03 0.14 /0.14 3.89 332
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 99.50 99.50 0.00 0.10 1.74 | 9.48 0.41 382
WrsecTToprbark 2 350 1025 15/04/2008 14/10/2008 - #NIANA. | #NJANA. |-

Keap 1 450 1150  #N/ANAp - 05/10/2007 - #NIANA. | #NJANA. |-

Keap 2 1,000 1115 18/12/2007 18/03/2008 15/09/2009 99.90 99.20 - -0.34 2.69 / 12.86 0.36 706
Kut ®uHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 100.13 100.13 0.00 3.83 /10.06 0.80 427
KMB 2 3,400 775 05/12/2007 03/12/2008 30/11/2011 99.65 99.65 0.00 0.10 2.28 1823 0.98 244
Kpeawt Espona 3 3,500 794 06/02/2008 06/08/2008 03/02/2010 100.10 100.10 0.00 278 /793 0.72 224
TMokoBark 2 500 10.65 - 22/04/2008 - - #NIANA. | #NJANA. |-

Macrep6atk 2 1,000 1150 23/11/2007 - 23/05/2008 99.99 99.30 - 045 3.65 12.47 | 12.47 0.50 662
Macrep6ark 3 1,200 1175 05/12/2007 05/12/2007 30/11/2011 100.00 100.00 0.00 0.15 152 11.83 / 11.82 2.90 614
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 99.80 99.60 0.00 - 4.44 19.02 0.85 324
Megsenb 750 12.80  05/12/2007 03/09/2008 01/09/2010 99.99 98.90 - 053 0.25 4.32 11417 0.73 816
MVA 1 2,200 10.00 - 04/12/2007 20/09/2012 104.49 104.49 0.00 -0.01 - - -

MVIA 2 1,000 860  07/11/2007 - 09/08/2008 100.15 100.15 0.00 0.15 8.67 / 8.67 0.71

MWA 3 1,500 9.40 29/11/2007 26/02/2009 23/02/2012 99.70 99.70 - 8.82 /9.99 115 406
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 100.09 100.09 0.00 0.04 0.82 0.74 1 9.69 0.11 409
MJIK ®unanc 550 12.90 25/10/2007 - 23/07/2009 99.96 95.26 -0.94 15.27 1 15.27 1.36 892
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 99.80 99.80 - 3.30 9.29 /9.29 1.99 304
MOWA 2 3,000 7.99 07/03/2008 19/12/2007 07/09/2011 98.11 98.11 0.00 -1.74 8.87 / 22.62 2.59 263
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 96.33 96.33 0.00 0.06 12,62 / - 1.06 598
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 95.60 95.60 5.43 [ 12.82 121 671
Moc. 3anor. Bank 800 11.65 16/11/2007 - 17/11/2009 99.80 99.80 0.00 0.00 12.09 / 12.09 1.62 920
MocKommepubatk 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 99.50 99.50 1.44 113.83 0.11 801
MocKommepubatk 2 3,000 8.40 19/02/2008 19/08/2008 15/02/2011 - - #N/ANA. [ #NJANA.] -

MocKommepubak 3 5,000 8.70 19/12/2007 17/06/2009 12/06/2013 98.50 92.00 -1.65 37111229 1.39 615
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 100.00 100.00 0.00 0.07 0.40 0.79 /830 0.14 276
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. |-

MeTpokommepy 2 3,000 8.50 27102/2008 31/08/2009 99.00 99.00 0.00 0.50 9.29 / - 1.59 322
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Mpobuatec 5 1,000 969  31/10/2007 01/08/2008 29/04/2009 100.05 100.05 8.86 / 8.87 0.67 318
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 98.70 97.00 3.44 1970 1.35 371
nenr 1,100 1110 21/04/2008 20/10/2008 19/10/2009 - - - #NIANA. | #NIANA.| -

M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 100.49 100.49 258 / 1156 0.38 582
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 99.50 99.50 0.00 0.52 4.21 /1134 0.76 549
PeHHIC 750 1040 01/04/2008 01/04/2008 30/03/2010 99.75 98.00 2.43 /1348 0.40 764
Poc6ak 3,000 789 15/02/2008 15/02/2009 101.00 98.50 - 0.45 8.09 / 8.09 1.18 224
PCXB 1 3,000 720 05/12/2007 04/06/2008 99.85 99.85 0.00 0.00 - 7.65 1 7.65 0.56 202
PCXEB 2 7,000 785  21/11/2007 - 16/02/2011 100.40 100.40 0.40 175 794 /- 271 169
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 99.10 99.10 0.00 0.33 1.37 2.09 /791 2.00 181
PTK-Nuaukr 4 2,250 880  08/04/2008 08/04/2008 100.00 100.00 8.98 / 8.98 043 334
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 99.90 97.00 0.95 3.30 / 1061 0.80 478
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 96.49 95.06 153 4.83 112,04 112 602
Pycckuit Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 98.55 98.41 -0.07 0.08 1.35 / 12.62 0.38 683
Pycckuii CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 98.00 96.00 150 2.64 /11.88 0.88 596
Pyc®anaHchbank 1 1,500 765  04/12/2007 02/12/2008 - #NIANA. | #NJANA. |-

Pyc®ataHchbaHk 2 1,500 750  04/12/2007 02/12/2008 - - - #NIANA. | #NJANA. |-

Pyc®ataHcbak 4 4,000 7.74  15/02/2008 1210212010 97.50 97.50 0.00 - 9.15 / - 1.95 300
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 98.85 98.85 0.00 1.62 1.35 11.18 / 11.18 1.20 517
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 97.83 97.83 0.00 0.73 0.63 10.84 / 12.65 0.72 678
CesizbbaHk 2,000 8.90 25/10/2007 23/04/2009 21/04/2011 - #N/ANA. [ #NJANA.| -

CesepHas Kasna 1,000 10.75 03/01/2008 02/10/2008 01/10/2009 - #N/ANA. [ #NJANA.| -

CnasWHescTbank 2 900 9.00 29/10/2007 271072008 - - - #N/ANA. [ #NJANA. |-

CobuHbaHk 2,000 12.00 14/11/2007 - 13/05/2009 100.15 99.85 0.49 /0.49 1.47 634
ConupapHocTb 1 1,000 10.75 04/12/2007 04/12/2007 01/12/2009 99.30 99.30 0.00 -0.10 0.94 /17.84 0.10 1176
ConupapHocTb 2 950 10.70 20/01/2008 22/04/2008 20/04/2010 - #N/ANA. [ #NJANA.| -

Coto3 1 1,000 9.25 25/10/2007 0471212007 24]04/2008 - - - #N/ANA. [ #NJANA.| -

Coto3 2 2,000 8.37 04/04/2008 05/10/2009 100.11 99.95 852 / - 1.70 246
Cripy Bark 1 500 925  15/11/2007 - 15/11/2007 - - - HNIANA. [ #N/ANA. |-

CnpyT Baxk 2 1,000 10.74 06/12/2007 05/06/2008 31/05/2012 98.90 97.60 0.20 191 /1443 0.53 848
CTWH 300 15.50 01/04/2008 01/04/2008 100.55 100.55 0.55 14.62 | 14.62 0.39 868
CynocTpoutenbHblit Bank 1 1,500 03/01/2008 - 02/07/2009 99.82 99.82 0.82 172 011/011 1.69 572
CypocTpoutenbHblit bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 99.40 98.30 2.86 /11.68 0.56 587
TathHK 500 11.00 06/02/2008 06/02/2008 100.00 100.00 - 1117 /11.17 0.26 548
Tat®oHg 3 1,500 10.00 20/11/2007 19/05/2009 100.04 100.04 0.00 0.03 0.53 0.48 /048 153 414
TK duHaHc 1,000 10.50 20/03/2008 - 18/09/2008 100.49 100.49 0.49 10.15 / 10.15 0.80 433
TpaHcKanutan 800 9.20 2711172007 29/05/2008 01/06/2009 99.00 99.00 0.00 0.50 422 /11.38 0.53 568
TpaHc®uHaHe 3,000 10.50 25/12/2007 25/09/2009 100.50 99.00 11.07 / - 1.59 503
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TypaHanem 3,000 7.75  08/04/2008 06/10/2009 - - - #NIANA. | #NJANA. |-
YBPP 2 1,000 1025 03/01/2008 02/07/2009 98.20 97.90 -0.35 -0.95 12.03 / 12.03 1.40
YpanfluaunrLiexp 1,000 1150 24/10/2007 28/10/2009 - #NIANA. | #NJANA. |-
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 99.65 99.65 0.00 -0.26 0.90 1007 / - 1.35
YPCA5 3,000 10.05  23/10/2007 18/10/2011 - - - #NIANA. | #NJANA. |-
XKO 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 97.06 97.06 0.00 1.39 0.11 7.23 1 11.68 1.28
XKo 3 3,000 945  20/12/2007 18/09/2008 16/09/2010 98.38 98.38 -0.02 -0.47 3.71 /1183 0.78
XKo 4 3,000 995  16/01/2008 15/10/2008 12/10/2011 98.76 98.76 0.00 0.86 2.93 /11.79 0.85
XMITK OtkpbiTve 200 11.00  13/11/2007 - 11/11/2008 99.40 98.50 -0.10 1262 [ - 0.89
LientpWHsectBank 2 1,500 10.00  10/11/2007 11/05/2008 11/11/2009 100.04 100.04 0.00 0.26 2.74 1 10.15 0.48
JKenoBank 1,000 10.75  25/12/2007 25/12/2007 29/12/2009 99.95 99.60 098 / 1257 0.16
Onemre 200 20/11/2007 08/02/2008 - - - #NIANA. | #NJANA. |-
IOHuacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 99.89 99.00 045 3.22 1322 1.24
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 - - - #NIANA. | #NJANA. |-
ArpoxonauHr 1,000 1275 18/01/2008 - 24/07/2009 98.40 98.40 0.00 0.06 0.40 1452 | 1452 1.40
AnapywkuH 2 1,000 1230 28/11/2007 25/11/2009 23/11/2011 99.55 99.55 0.00 0.20 -1.75 6.97 / 12.93 161
Antan 150 01/01/2008 30/06/2009 99.50 99.50 0.01 0.30 /0.30 1.69
BanTuka 1,000 875  20/11/2007 20/11/2007 - - - #NIANA. | #NJANA. |-
BanTumop 3 800 1125 15/11/2007 - 15/05/2008 99.77 99.77 0.00 0.20 11.99 / 11.99 0.48
BopoauHo 2,500 1050 19/12/2007 18/06/2008 16/12/2009 - - - #NIANA. | #NIANA.| -
BB/ 2 3,000 9.00 19/12/2007 - 15/12/2010 102.74 102.74 0.24 8.15 / - 2.53
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 99.02 99.02 0.00 -0.91 -0.05 143 /19.28 0.14
Bonwwe6Hblit 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 100.00 100.00 233 111.22 0.35
[biMoB 800 10.99 02/11/2007 02/05/2008 30/10/2009 99.60 98.85 -0.28 3.37 11292 0.45
3epHoBas koM. Hacriowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 102.00 99.88 351 /11.23 0.58
WHTypuct 1,000 9.00 24/10/2007 - 21/04/2010 - - #NJANA. [ #NJANA. |-
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 99.85 99.85 0.00 0.15 -0.15 1.05 / 13.05 0.16
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 100.00 98.25 3.77 1377 1.27
KpacHbiin boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 100.00 99.00 1.75 1 12.93 0.28
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 99.00 97.50 3.75 1 15.90 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 100.00 100.00 0.02 0.02 1.81 / 13.06 0.28
MKX 2 1,000 12.90 26/02/2008 26/02/2008 25/08/2009 - - - #NJANA. [ #NJANA.| -
MsicHas kopn. EBpocepauc 1,500 13.25 18/12/2007 18/12/2007 99.70 99.70 -0.25 0.35 16.01 / 16.01 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 99.85 98.10 -0.61 -0.43 450 / 450 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 98.12 98.12 0.07 354 /354 053

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 - - - #NIANA. | #NJANA.| -

OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 98.60 98.60 0.00 1.35 -0.13 10.38 / - 0.81 251
MapHac 2 1,000 10.80  22/11/2007 19/11/2009 17/11/2011 94.97 94.97 0.00 0.72 -1.83 7.56 /1433 1.62 796
PyceKkuii TexcTurb 2 1,000 1275 06/03/2008 05/03/2009 98.45 98.45 0.15 1.42 14.49 | 14.49 112 877
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 98.96 94.00 -3.07 3.74 11733 0.81 1109
CaH WTep6pio 2 4,000 800  14/02/2008 13/08/2009 97.00 97.00 10.08 / - 154 399
CuHeprus 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 13.20 / 13.20 0.23 741
Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 100.00 100.00 - 0.40 1023 / 10.23 1.18 427
Xne63asog Ne28 2 75 12.00  11/12/2007 - 09/12/2008 100.00 100.00 0.00 12.54 | - 0.95 652
Yepku3oBo 2,000 885  04/12/2007 02/06/2009 31/05/2011 100.00 100.00 0.00 0.01 4.16 19.03 1.37 306
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 99.20 98.50 -0.10 3.07 / 14.96 0.34 903
J0KO 2 1,500 1050  25/01/2008 25/01/2008 22/01/2010 99.35 99.35 -0.05 153 /1338 0.23 759
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 99.50 99.50 5.18 / 10.29 158 418
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 1.43 5.86 / 13.07 0.97 703
ANnn 1,500 1099 22/02/2008 - 21/08/2009 96.85 96.85 13.37 / 13.37 1.48 711
Anbkop 1,500 1075 11/12/2007 11/12/2007 08/12/2009 99.90 99.15 - 153 0.92 / 1459 0.12 873
Anexa 36.6 3,000 989  01/01/2008 01/07/2008 30/06/2009 110.40 99.80 5.85 6.57 6.75 / 452 151 83
ApbGar Mpectink 1,500 10.50 21/12/2007 20/06/2008 98.51 98.51 - -0.49 13.27 [ 13.27 0.56 736
Atnant M 1,000 12.25 15/11/2007 13/11/2008 99.75 99.75 0.00 11.89 / 11.89 0.88 1043
baHaHa-Mama 1,000 11.25 26/10/2007 - 23/10/2009 100.07 100.07 0.04 0.17 0.03 / 0.03 1.90 -66
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 99.80 99.20 2.83 112,50 0.50 667
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 99.20 99.20 0.00 0.20 -0.61 1579 / - 161 929
Bpasepc 500 12.50 20/12/2007 21/12/2007 25/12/2009 99.99 99.00 -0.24 -0.37 2.68 /16.52 0.15 1054
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 99.70 99.70 -0.10 2.30 10.91 / 10.91 1.08 495
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 99.60 99.60 0.00 0.60 1.30 11.38 / - 1.87 512
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 99.74 97.50 2.75 1 13.09 0.57 721
[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 0.35 6.80 / 13.88 0.61 792
Iuken 3,000 9.25 20/03/2008 - 17/03/2011 95.50 94.00 11.45 [ - 2.66 505
Dukene TpeauHr 1,800 11.00 20/01/2008 20/01/2008 20/07/2009 100.00 99.00 - 1.87 /13.35 0.22 765
[omodmHaHe 1,000 12.50 14/02/2008 - 14/02/2008 99.50 99.50 0.50 0.55 1451 | 1451 0.28 862
Espocetb 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 99.64 99.64 0.00 0.11 115 0.98 / 13.60 0.10

EpuvHas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 100.00 98.50 401 /1191 0.87 599
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Wmnnoaust 300 1125 30/01/2008 30/07/2008 99.59 99.59 0.00 - -0.01 1211 /1211 0.67 623
Whkom-Napa 1 700 1200 22/11/2007 22/11/2007 100.00 100.00 0.14 12.43 | 12.43 0.08 668
Wrkom-Napa 2 1,400 1200  16/11/2007 - 12/02/2010 99.99 99.99 0.04 -0.16 12,55 [ 12.55 1.79 624
Wrkom-Napa 3 2,000 11.00  14/12/2007 12/06/2009 10/06/2011 96.50 96.50 0.00 6.52 / 14.09 1.32 785
WHmapko 1,000 1050 21/12/2007 - 19/12/2008 100.03 100.03 - - 147 | 1.47 1.10 -419
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 99.95 99.95 0.38 071 4.16 19.02 1.08 316
WHnpom 3 1,300 895  21/11/2007 18/05/2011 100.19 100.19 0.49 0.69 9.08 /9.08 2.77 278
WUckpacodt 2 300 1330 04/03/2008 - 02/03/2010 102.67 102.67 0.00 -0.06 0.67 1231 /- 1.85 600
Kapo 700 1250 25/12/2007 24/06/2008 2211212009 99.90 99.00 - - -0.55 4.31 11375 0.57 782
Kapycenb GuHanc 3,000 975  20/03/2008 18/09/2008 12/09/2013 99.40 99.40 0.00 -0.10 0.25 1.68 /10.71 0.80 488
Koneika 1 1,200 940  18/12/2007 - 17/06/2008 96.75 96.75 0.00 150 0.30 1551 / 1551 0.55 945
Koneiika 2 4,000 870  21/11/2007 18/02/2009 15/02/2012 93.09 93.09 0.25 3.27 472 | 1531 1.08 909
Koneika 3 4,000 980  21/11/2007 20/08/2008 15/02/2012 97.00 93.50 0.76 3.20 11.68 / 15.66 0.70 957
NasepHa 1,000 11.00  10/04/2008 - 08/04/2010 - - - #NIANA. | #NJANA. |-

TBP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 100.05 99.95 0.00 4.46 | 15.37 0.49 936
M. Bugeo 2,000 10.00  21/11/2007 21/11/2007 18/11/2009 100.10 97.00 - - 1.11 / 30.49 0.08 2316
Markur 1 2,000 934 21/11/2007 19/11/2008 100.40 100.40 0.00 0.00 9.13 /- 0.93 329
Markur 2 5,000 820  28/03/2008 23/03/2012 97.75 97.75 0.00 -0.25 9.02 /- 3.46 263
Mapra 1 700 14.84  22/11/2007 22/05/2008 98.30 98.30 -0.20 0.97 18.76 / 18.76 0.46 1248
Mapra 2 1,000 1200 05/12/2007 - 06/12/2009 99.55 99.30 0.02 143 12.68 / 12.68 1.65 639
Mapra 3 2,000 13.00  01/02/2008 01/02/2008 02/08/2011 98.30 98.30 0.40 1.09 145 /2018 0.23 1350
Matpuya 1,200 12/12/2007 10/12/2008 98.40 97.02 0.71 2.06 / 2.06 112 -361
MuHHecko 500 1375 13/12/2007 10/12/2009 101.00 101.00 0.00 1.00 1361 / - 1.62 726
Mup 1,000 10.50 27/12/2007 27/12/2007 100.10 99.90 0.35 10.59 / 10.59 0.16 494
MoHeTka 1,000 10.70 15/11/2007 14/05/2009 - #NJANA. [ #NIANA. |-

MocO6nlra3 1,000 10.75 22/12/2007 - 21/12/2008 - - - #NJANA. [ #NIANA. |-

Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 100.15 100.15 - 0.93 /981 0.14 420
MapkeTXonn 300 13.10 03/01/2008 02/10/2008 01/04/2010 100.17 100.17 0.00 13.66 / 13.54 1.86 762
[MatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 98.80 98.80 0.00 0.70 -0.50 3.78 1 12.45 0.57 659
Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 98.30 98.30 5.27 /10.08 1.67 394
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. [ #NIANA. |-

PKC 1,500 10.20 16/04/2008 15/10/2008 15/04/2009 100.00 100.00 - -0.05 3.42 /516 0.91 -51
PocuHTep 2 400 10.00 02/01/2008 - 02/07/2008 100.00 100.00 0.00 10.37 /10.37 0.61 460
PocuHTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 99.97 99.97 0.00 0.09 2.18 /1 11.05 0.52 529
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 - - - #NJANA. [ #NJANA.| -

CanBent 1,000 10.00 05/12/2007 03/12/2008 99.90 99.45 -0.01 0.29 10.56 / 10.56 0.95 466
COPYC 1,200 10.20 08/11/2007 - 05/11/2009 99.86 99.86 0.00 031 0.30 / 0.30 1.99 798
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 98.45 98.45 219 /1311 0.51 724
TOAN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 94.50 94.50 0.00 0.27 9.50 6.67  22.69 0.50 1607
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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 79.00 79.00 -1.00 2159 / 21.59 1.04 1485
Ton-Kura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 98.75 98.25 3.35 456 /12.28 0.95 630
YamypTHedTs 1,500 950  01/12/2007 - 01/09/2008 99.80 99.80 1.80 10.10 / 10.10 0.75 432
YK KOPA 1,000 1200  15/01/2008 15/01/2008 14/07/2009 99.20 99.20 2.13 / 16.48 0.20 1050
®aatoH Aspo 1,000 1050 31/01/2008 31/01/2008 30/07/2009 100.02 97.65 2.35 / 1532 0.25 941
IO TpanautCepauc 2 1,200 1150  27/11/2007 25/11/2008 100.50 100.50 11.28 /11.28 0.91 535
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  01/04/2008 01/04/2008 29/09/2009 99.75 99.05 -0.17 3.10 / 13.63 0.39 777
Arpo-Cotos 1,500 25/12/2007 21/06/2011 - - - #NIANA. [ #NIANA. |-

ArpoxonanHr 1,000 1275  18/01/2008 24/07/2009 98.40 98.40 0.00 0.06 0.40 1452 | 14.52 1.40 821
Apkapa 1 600 1320 28/12/2007 28/06/2008 99.90 99.90 -0.05 - 13.74 1 13.74 0.46 774
Apkana 2 700 1331 21/02/2008 - 20/02/2009 99.70 99.70 0.70 1.02 14.04 | - 0.85 787
Apkaga 3 1,200 1365  03/04/2008 02/10/2008 31/03/2011 98.86 98.86 0.00 -0.21 1.06 4.37 | 1552 0.79 940
BenlpaHKopm 700 1090  04/12/2007 04/12/2007 02/12/2008 99.00 99.00 2.09 /21.04 0.10 1468
rOToK 2 1,500 20/12/2007 18/06/2009 98.50 98.50 2.30 - 0.92 /0.92 1.64 -490
3 OuHaHe 400 11.00  23/11/2007 23/05/2008 100.49 100.49 10.49 10.34 /10.34 0.51 460
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 98.70 98.70 -0.20 0.13 14.20 / 14.20 0.92 809
HIK 500 1245  31/01/2008 31/01/2008 98.48 97.81 -0.02 20.32 /20.32 0.23 1400
oro?2 1,200 1295  26/02/2008 25/02/2009 98.95 97.95 -0.32 0.75 14.99 / 14.99 0.91 875
Masa 1 350 100  15/12/2007 - 15/06/2008 100.00 95.00 5.03 / 5.03 0.64 -53
Masa 2 1,000 1250  11/11/2007 09/05/2008 21/10/2011 102.50 101.50 0.55 1.24 1 9.00 0.49 323
3% Cotos 300 1000  #N/ANAp 09/10/2007 - #NIANA. [ #NIANA. |-

Pasrynait 1 2,000 1.00  03/04/2008 - 02/10/2008 95.00 85.00 - 12.90 / 12.90 0.89 692
Paarynsi 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 99.45 99.02 0.08 0.17 1.39 /12.40 0.40 662
Paarynsit 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 99.50 98.25 0.13 0.88 405 /1221 1.20 615
Pycarpo 1,000 8.50 18/01/2008 - 19/07/2008 - - #NJANA. [ #NJANA. |- -
Cwu6 Arp Mpynna 400 11.50 21/11/2007 21/11/2007 20/05/2009 100.00 99.00 0.93 /18.78 0.07 1262
CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 99.50 99.50 1.00 11.02 / - 1.59 484
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 99.74 99.74 0.24 -0.26 12.88 / 12.88 0.53 700
ApnamaHT 2 2,000 11.25 22/11/2007 - 20/05/2010 98.85 98.85 0.00 -0.65 12.30 / 12.30 1.99 596
ATOMCTPOiI3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 99.99 99.99 - 3.60 / 7.90 1.38 197
nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.07 100.07 0.07 0.17 2.76 1 10.14 0.80 433
[IKC ®XC Pb 500 12.00 27/11/2007 27/11/2007 24/11/2009 99.98 99.98 - 0.62 0.58 /12.28 0.09 656
XK cbuHaHCe 1,000 14.00 20/12/2007 20/12/2007 24/12/2009 99.80 99.80 0.00 0.70 1.82 1.15 / 16.07 0.14 1012
V/IHKoM 1,250 13.10 - 28/03/2008 28/03/2009 98.49 98.49 0.00 - 0.49 -1- - -
WuTerpa 1 2,000 10.50 21/03/2008 - 20/03/2009 100.00 100.00 0.30 0.86 10.76 / - 121 476
WHTerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 101.25 99.00 0.13 5.86 / 10.90 1.70 471
Kamckas nonmHa 3 500 12.80 12/12/2007 09/06/2008 04/06/2009 100.26 100.26 0.16 -0.17 12.93 / 12.93 0.54 688
JICP 1,000 10.00 20/03/2008 - 20/03/2008 100.35 99.75 10.07 / 10.07 0.38 440
JICP WHesct 2,000 10.70 04/12/2007 03/06/2008 08/12/2009 101.88 101.88 2.25 1 7.63 0.55 200
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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 104.25 104.25 - -0.65 11.14 / - 2.81 474
MVAH 2,000 1237 04/03/2008 02/09/2008 02/03/2010 90.49 90.49 0.00 -0.07 -4.01 9.64 / 26.76 0.66 1966
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 100.40 100.40 0.60 10.20 / 10.20 0.73 440
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 101.00 101.00 0.00 -0.47 1.10 10.66 / - 159 452
Mepecset 200 1750  #N/ANAp 02/10/2007 - #NIANA. | #NJANA. |- -
MK 5 1,120 920  20/11/2007 - 20/05/2008 99.80 95.00 14.69 / 14.69 051 2174
PWpynn 1,200 11.85  27/12/2007 26/06/2008 26/12/2009 98.50 97.00 -0.73 121 4.98 /1597 0.57 984
CrpoiiTpaHcras 3,000 960  26/12/2007 - 25/06/2008 101.35 101.35 1.35 763 /- 0.61 197
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 99.26 99.26 -0.02 452 | 14.74 0.39 881
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 99.90 96.75 -1.48 -0.48 4.66 /13.82 0.65 786
IOCKK 600 1300 01/01/2008 01/07/2008 100.48 100.48 12.56 | 12.56 0.59 668
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Gazprom13 vs Gazprom9 spread
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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 100.96875 101.03 0.03 0.03 3.88 -1.157 1131 1.159
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 101.609375 101.67 0.03 0.03 379 2.453 1.917 1.985
T45/812/31/11 4.625 31/12/2011 16.131MMM 102.5 102.56 0.06 0.06 3.96 2.799 3.734 3.889
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 101.984375 102.05 0.08 0.08 435 2.683 7.221 7.581
T41/2 02/15/36 45 15/02/2036 26.397MMM 97.078125 97.14 0.19 0.19 4.69 2193 15.591 15.508
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 142.5839 143.08 -0.04 -1.75 5.63 128.0 6.9 10.180
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 180.48 180.98 -0.03 -0.54 5.92 143.81 10.02 18.67
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.9500 113.60 0.00 -0.20 5.62 128.9 6.8 7.776
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.9500 113.60 0.00 -0.20 5.6200 128.9 6.8 7.776
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.60 98.80 0.00 2.03 5.36 136.39 0.54 0.54
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 92.78 93.03 0.00 2.55 5.23 129.77 321 3.10
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.95 113.60 0.00 -0.20 5.62 128.90 6.82 7.78
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.82 106.07 0.00 0.00 457 52.37 1.85 1.96
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 127.17 127.37 0.24 0.24 4.94 79.83 5.35 6.83
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.6560 36.07 0.01 0.24 98.58 #N/AN Ap 0.9 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.5970 35.99 0.07 -0.08 64.60 #N/AN Ap 16 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 36.5770 36.99 0.00 0.22 44.89 #N/AN Ap 26 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 36.0690 36.57 -0.03 -0.14 32.50 #N/AN Ap 36 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 36.1690 36.72 0.10 051 24.76 #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. 426.06 #N/AN Ap 03 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 118.43 118.93 0.08 0.20 4.49 71.91 176 2.09
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 122.03 122.53 0.20 0.87 5.06 113.04 339 4.26
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 127.81 128.31 0.12 0.77 5.45 133.22 4.96 6.53
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 140.44 140.64 0.19 0.02 5.48 121.24 6.42 9.34
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 159.84 160.34 0.07 0.55 5.81 144.62 7.32 12.04
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 146.99 147.49 0.22 0.72 5.99 151.00 10.01 15.28
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 114.30 114.40 0.28 1.16 6.07 145.32 13.01 15.25
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 103.43 103.50 0.00 0.00 415 25.50 1.07 1.13
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 106.65 106.78 0.00 0.00 471 78.15 3.08 3.46
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 97.75 98.07 0.00 0.00 4.61 41.58 5.68 5.82
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 119.15 119.15 0.16 0.16 5.86 135.76 10.78 13.34
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.54 106.69 0.03 -0.01 5.10 125.60 1.39 1.49
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.63 113.29 0.12 0.14 5.29 149.11 232 2.69
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.66 114.21 0.09 0.31 5.84 167.69 5.37 6.30
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 109.14 109.94 -0.10 0.08 6.01 170.11 6.68 7.49
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 119.79 120.29 -0.02 -0.45 6.53 204.96 10.22 12,51
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 148.35 148.85 0.06 0.33 6.45 190.86 11.20 17.03
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 111.42 112.12 -0.14 0.73 6.48 186.59 12.77 14.47
KAZAKHSTAN (BBB/Baa2/BBB)

KAZAKS11 1/8 05/07 1113 11/05/2007 .00 #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN Ap #NJAN.A. #N/AN Ap
MEXICO (BBB/Baal/BBB)

MEX10 3/8 02/17/09 10.38 17/02/2009 970.412MM 107.23 107.53 0.11 0.11 450 63.49 1.21 1.33
MEX 7 1/2 01/14/12 7.50 14/01/2012 874.959MM 109.22 109.52 021 0.30 5.01 107.52 3.56 3.98
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 142.29 142.91 0.42 0.81 5.30 103.74 6.13 8.88
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 103.69 103.69 0.35 0.93 5.09 74.77 8.57 9.29
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 163.87 164.47 0.22 0.78 5.81 134.16 9.58 16.30
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 110.67 111.05 0.37 134 5.94 134.14 12.97 14.58
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 5.19 132.71 1.29 1.36
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.50 166.16 2.85 3.14
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.43 233.76 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 6.77 240.86 7.08 9.05
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 -0.75 -0.75 6.52 207.48 9.29 13.41
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 214.41 11.81 11.64
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.49 106.87 0.00 0.00 4.65 81.95 141 1.56
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.01 109.38 0.00 0.00 5.06 110.38 3.84 421
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 106.32 106.82 0.00 0.00 5.31 117.60 5.25 5.75
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 12153 122.03 0.00 0.00 5.56 122.13 6.73 8.46
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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 111.54 111.71 0.00 0.00 4.90 107.75 1.45 1.68
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.95 112.35 0.00 0.00 5.30 118.41 2.64 317
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.68 117.05 0.00 0.00 6.19 209.98 470 5.64
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 96.20 96.58 0.00 0.00 6.01 172.63 6.81 6.90
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 101.69 102.06 0.00 0.00 6.78 237.28 8.12 8.56
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 104.13 104.63 0.00 0.00 6.93 247.34 9.71 10.36
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 95.48 95.48 0.00 0.00 7.25 266.58 11.99 11.60
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 104.40 104.90 0.00 0.00 5.65 #N/AN Ap 0.29 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 103.26 103.76 -0.02 -0.02 571 186.06 2.95 3.08
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 107.74 108.11 -0.03 -0.03 5.97 191.46 4.47 4.96
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM 101.32 101.47 0.01 -0.04 5.91 177.56 0.89 0.98
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 110.98 111.48 0.02 0.15 7.55 335.69 2.99 3.47
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 102.23 102.63 -0.38 -0.30 8.04 389.37 5.18 5.35
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 134.48 134.98 -0.78 -0.68 8.62 429.64 6.23 8.61
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 81.70 81.91 -0.09 -0.62 8.30 389.02 8.23 6.97
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 374.26 9.33 8.92
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 356.28 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 8.40 387.58 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 8.50 733 104.17 104.61 0.15 0.15 2.75 66 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.11 7.09 101.39 101.46 0.00 0.00 0.45 297
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.05 6.26 100.92 101.00 0.00 0.00 0.50 205 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.01 6.91 110.69 110.94 0.22 0.22 5.13 269
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.21 6.87 106.43 106.68 0.03 0.03 157 303 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.10 7.92 101.78 102.03 0.22 0.22 5.62 364
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 5.65 571 99.45 99.70 0.24 0.24 478 177
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.61 551 109.13 109.43 0.03 0.03 1.80 165
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.35 5.47 106.08 106.18 0.00 0.00 258 142
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.29 6.06 115.95 116.20 0.24 0.24 421 203
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.00 6.21 97.71 98.21 0.00 0.00 5.83 202
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 6.96 6.79 103.34 103.49 0.25 0.25 8.02 189
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.76 6.44 127.52 127.64 0.27 0.27 11.60 176
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.79 6.60 102.59 102.84 0.04 0.04 1.88 278 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.88 6.45 101.39 101.54 0.01 0.01 0.94 231 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.66 5.85 100.96 101.00 0.00 0.00 0.26 194
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.01 6.64 104.47 104.72 0.14 0.14 261 279 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 172 6.99 103.54 103.79 0.18 0.18 352 300
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.95 5.72 102.40 102.65 0.04 0.04 178 190 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.42 6.65 102.30 102.62 0.03 0.03 1.23 270
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.56 7.65 107.94 108.19 0.26 0.26 4.89 350 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.44 711 103.34 103.59 0.22 0.22 5.72 283 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.98 441 100.19 100.20 0.00 0.00 0.03 61
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.95 7.23 98.73 98.98 0.16 0.16 3.18 329 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 771 7.93 97.19 97.44 0.23 0.23 6.15 -3
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.47 6.31 105.53 105.77 0.03 0.03 1.46 247
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 772 6.28 103.48 103.73 0.13 0.13 2.05 244
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.93 6.75 105.48 105.73 0.17 0.17 3.38 286 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.89 751 104.48 104.73 0.24 0.24 5.94 323
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.47 7.82 100.32 100.41 0.01 0.01 0.53 380 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.91 10.29 96.72 96.97 0.03 0.59 5.41 598
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 779 6.46 102.62 102.87 0.04 0.04 1.76 264
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.25 6.77 101.54 101.79 0.15 0.15 2.65 293
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.40 754 98.95 99.20 0.22 0.22 4.34 350 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 757 8.44 98.99 99.24 0.00 0.00 5.70 106
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.18 6.22 100.92 101.07 0.01 0.01 0.93 223
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.73 7.07 96.44 96.69 0.62 1.20 6.03 279 BE+A3IBEB
22 okTs6ps 2007 1. C1p. 35/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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 6.18 100.44 100.55 0.01 0.01 0.72 205 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.26 7.26 98.85 99.10 0.00 0.00 6.03 274
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.77 6.31 101.45 101.70 0.15 0.15 2.68 244 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.94 6.44 103.24 103.49 0.23 0.23 4.42 241
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.16 8.92 99.59 99.66 0.01 0.01 0.47 480
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.03 10.12 93.32 93.57 0.13 0.13 2.55 626
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.71 11.27 91.28 91.53 0.00 0.00 5.30 742
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.22 6.96 100.01 100.26 0.00 0.00 5.63 231 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.82 6.17 100.67 100.83 0.01 0.01 1.05 227
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 717 6.18 104.44 104.69 0.17 0.17 3.40 221 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.23 7.03 101.18 101.43 0.00 0.00 5.58 184
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.32 6.34 98.73 98.98 0.22 0.22 12.75 208
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.53 9.24 99.59 99.71 0.01 0.01 0.47 507
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.27 8.40 99.61 99.95 0.03 0.03 1.34 451
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.63 717 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 8.51 7.60 104.00 104.00  #N/AN.A. -1.20 312 381 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.00 491 103.10 103.21 0.00 -0.16 0.42 101
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.64 522 102.37 102.51 -0.08 -0.09 0.50 104
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.49 5.29 114.70 114.90 0.10 0.19 3.07 125
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.80 5.58 116.96 117.16 0.18 0.37 4.43 156 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.01 5.87 110.50 110.50 -0.13 0.20 5.35 186
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.06 5.96 101.13 101.13 -0.28 -1.88 6.81 158
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.14 6.20 117.25 117.25 0.75 0.35 7.33 182
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.09 5.18 104.52 104.72 0.24 0.40 3.77 77 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.63 3.86 101.44 101.44 0.00 0.00 172 62
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 278 4.10 95.71 95.83 0.00 0.00 291 51
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.77 4.48 96.26 96.26 0.00 0.00 4.30 63
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.69 4.44 94.80 94.80 0.00 0.00 5.54 47 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.04 453 108.79 108.79 0.00 0.00 8.61 9
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.30 452 88.48 88.48 -0.53 -0.53 16.35 13
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.17 4.89 98.93 99.08 0.17 0.53 129 105
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.52 5.56 99.68 99.68 #N/AN.A. 0.80 5.25 118 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.67 5.50 101.24 101.74 0.71 1.68 5.77 107
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 907.603MM 7.61 5.01 103.37 103.55 -0.03 0.09 118 116 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 7.58 4.65 103.91 103.91 0.11 0.45 118 88
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.66 7.07 100.96 101.40 0.04 0.04 174 320 -/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 8.24 9.84 95.34 95.78 0.12 0.12 2.22 595

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.91 10.20 89.56 90.06 0.22 0.22 4.78 1 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.29 10.17 91.29 91.79 0.18 0.18 5.13 -3

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.19 9.27 89.49 89.99 0.21 0.21 9.95 -19

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 7.68 101.97 102.43 0.04 0.04 177 91

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.04 7.70 100.86 101.36 0.14 0.00 253 380

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.88 8.12 103.92 104.42 0.18 0.18 3.62 413 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.65 8.33 103.79 104.29 0.23 0.23 5.72 -8

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 8.14 8.06 100.78 101.28 -0.72 -0.47 6.46 393 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.

22 okTs6ps 2007 1.

Crp.37/38



MUK Anemap®/2ExenHesHbii BlonneTeHb MHBecTopa

PyKOBOJZlCTBO KomnaHuu

F'eHepanbHbIil AUpeKTOp
Crapuwuit YnpaBnsiowuit AMpeKTop
YnpaBnstowmit AUpekTop

[lenapTaMeHT LeHHbIX 6ymar

AHanutuyeckoe ynpaeneHue

AnekcaHgp [lakTnoHoB

[hxowwya JlapcoH

Anexcarap OBYMHHUKOB

KoHTakTHas nHopmaumus

HavanbHuk ynpaenexus

Hedptb 1 a3 / Hedprexumun
AHanuTuk

OHepreTuka
AHannUTuk
AHannUTuk

TenekommyHuKaLmm
CrapLumit aHanuTuk

MawmHocTpoenue / Metannyprus
AHanuTuk

MoTtpebcekTop
Xumusa

[lonroBble pbiHKKM
AHanuTuk

Bacunmit KoHyauH, K.3.H.

AnHa MomackuHa

Bacunuit KoHysuH
Anexkceit ManuHkuH

Cepreit 3axapos

Bagum CmupHoB

Ekatepuna CtpyukoBa

MapwHa JlaktnoHoBsa

Bnagumup Esctucbees

Otaen noAroToBKM aHaNUTUYECKNUX MaTepuanos

Pepaktop

TNnueHsnm npoceccroHanbHOro yyacTHUKa pbiHKa LigHHbIX Gymar, BbigaHHble PCOP Poccim 3A0 UOK «Anemap»
04.04..2002, N nuueHaum 177-05916-000100,
04.04..2002, N nuuensmm 177-05929-001000,
04.04..2002, N nuueHaum 177-05921-100000,
04.04..2002, N nuuensmm 177-05926-010000,

UK «Anemap»
Ten. +7 (495) 411-6655

Muna Macnoea

Pocems, 117218, r. Mocksa, yn. KpxinkaHosckoro A.14, kopn.3,

E-mail: research@alemar.ru
http:///iwww.alemar.ru

TenedoH
dakc
VHTepHeT

AHanuTyecKoe ynpasneHue
TenedoH
E-malil

Onepauyu ¢ akuusmm
TenedoH
E-malil

Tpengepsbl
TenedoH
E-malil

[epusatusbl
TenedoH
E-mail

Odbve B Hoeocubupcke
TenedoH
dakc

Odbuc B KpacHosipcke
TenedoH
dakc

7 (495) 411 66 55
7 (495) 733 96 82

http://www.alemar.ru

(495) 411 66 55 (8H. 1731)
research@alemar.ru

(495) 411 66 55 (8H. 1782)
salesdesk@alemar.ru

(495) 411 66 55 (8H. 1782)
tradingdesk@alemar.ru

(495) 411 66 55 (BH. 1787)
derivatives@alemar.ru

(383) 227 65 66
(383) 349 51 81

(391) 266 14 68
(391) 266 14 68

[Mpu noarotoske 0630pa 1CMONb30BaHa MH(OPMALMS areHTCTB 1 komnaHuii: «MHTepdake», PocbusHecKoncanturr, ®urmapkeT, Bloomberg, BondsFINAM, komnanuit FXClub, FOREX times.

© 2003-2007 UPK «Anemap». Bce npaBa 3awmieHsbl.

HacTosiwmit JOKyMEHT NpefioCTaBNEeH UCKIIOUMTENBHO B NOPSiaKe MHGOPMALMM 1 He SIBMSIETCS MPEAMNoXeHeM O NPOBEAEHUM onepaLuil Ha pbiHKe LieHHbIX Gymar, W, B 4aCTHOCTHW, NPeanoxeHemM o6 ux nokymnke
1K npopaxe. VCTOuHMKM, UCnonb3ayemble Npu HanUcaHuu faHHoro otyeta, UOK «Anemap» paccMaTpuBaeT Kak 4OCTOBEPHble, 0aHako DK «Anemap», ero pykoBOACTBO W COTPYAHUKMA He MOTYT rapaHTUpoBaTh
abContoTHbIE TOYHOCTb, MOHOTY W AOCTOBEPHOCTb NMPeAoCTaBNAeMOil MHOpMaLmMn. OLEHKM 1 MHEHWS, OTPaXEHHbIE B HACTOSILLEM [JOKYMEHTE, OCHOBaHbI UCKIIOUMTENBHO Ha 3aKmioyeHusix aHanuTkoB NOK B

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

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

4acTi NPy COBEPLUEHUM OnepaLii ¢ LieHHbIMI Bymaramu.

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

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

22 okTs6ps 2007 1.

Crp.38/38


http://www.alemar.ru
mailto:research@alemar.ru
mailto:salesdesk@alemar.ru
mailto:tradingdesk@alemar.ru
mailto:derivatives@alemar.ru
mailto:research@alemar.ru
http:///www.alemar.ru

