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B3rNAL HA PbIHOK

Makpo3akoHOMMKa

Okc-rnaBa MuHakoHoMmpassuTusi epmaH ped He COMHeBaeTcsi B BO3MOXHOCTM LIB
pelnTb BOMPOC C HEXBAaTKOW NWKBMOHOCTM. "Mbl roBopunu o ToMm, 4YTO npobnema
CTepunn3aumyn n3bbITOYHON NUKBMAHOCTY 3a npeaenamu 2007 r. npuobpeTaeT HOBLIN
OTTEHOK: y Hac nosensieTcs npobnema HexsaTku nukugHocTu. Hy, npobrnema B
kaBblukax, MOTOMy 4TO npobrema — 3To TO, YTO TSKENO pewartb. A C HexXBaTKoM
nmksugHocTu LieHTpanbHbii 6aHk cnpasutcs. B Gnuxailume rogsl He npocMaTtprueaeTcs
KaKuX-TO CEpbe3HbIX B CBSA3N C 3TUM NOTPSICEHWIA. Bonpoc Tonbko B ToM, YTobbl BUAETH
3Ty nepcnekTBy W BbiTb K Hell roTOBbIM. MMOTOMY YTO HYXHbI ApYrME MHCTPYMEHTDI
yNpaBfieHNs  NNKBUMOHOCTBIO", — cCKasan OH B WHTEPBbK, OMyONMKOBAHHOM B
noHepenbHuKk. .Fped OTMETUN, YTO €CrM CEropHALHAs AMHamuka wmnopTa byaet
COXpaHATbCS, TO Aaxe npu 6onee MNO3NTWBHOW BHELUHEN LEHOBO KOHBHOHKTYpE
HacTynneHue HyneBoro camnbA0 MnaTexHoro 0anaHca No  TekylWwyMm Onepauusm
BO3MOXHO yxe B 2009 r. 1o ero MHeHMI0, BONPOC C HEXBATKOW MMKBUAHOCTW NOMOryT
PeLnTb "HOBbIE MHCTPYMEHTBI LieHTpanbHoro 6aHka, KoTopble OH AOMKEH reHepupoBaTh
nocTosiHHO: Gonee AnvHHble, Gonee kopoTkue". "3TO HOBbIE MpaBWUna PerynpoBaHus.
Ecnmn roBoputb 0 hoHpax obs3aTenbHOro pe3epBupoBaHus, 3TO Camblii MPOCTOR WK
camblii NocneHmi cnocob perynupoBaHns”, — MOSICHI OH.

Ba3soBble aKkTVBbI

[loxogHocTu kasHayenckux obssatenscts CLUA oTCTynunm OT MUHUMYMOB, BOCTUMHYTBIX
B KOHL|e NpOLLION Heaene, 6narofaps NO3UTUBHLIM KOPMOPATUBHBIM HOBOCTSIM. TeM He
MeHee, OxupaHus Mo CHwkeHuio ctaBkn OPC 31 oktabps BCe elje BbICOKM
(BeposiTHocTb CHkeHus fed fund 80%), UTo orpaHuyMBaeT AMHamMKKy Treasuries nub
CeKynaTUBHBIMM mpoAaxamin. [loxogHocTb 10-neTHux 06s3aTensCTB nogpocna Ao
4.38(+0.02)%, 2-netHux — go 3.88(+0.09)%.

Pa3su BaloLLneca pbIHKA

"AnneTuT" WHBECTOPOB K PWCKY HE3aBMCUMO OT poCTa CTaBOK 6a3oBbiX aKTMBOB
NpoAoIKaeT CHKaTbCA. NMoMMMO (hyHAaMeHTanbHOro akTopa, @ MMEHHO: OXuaaHNs
peLieccun amMeprKaHCKOM SKOHOMWKM M COKPALLEHWs Crpoca Ha PUCKOBbIE aKTMBbI,
VHBECTOPbI (PUKCHPYIOT Npubbinb No Haubonee AOXoaHbIM nosuumsam. Cnpag EMBI+
paciwmpuncs Ao 206(+1 6.n.).

PbIHOK pybnesbix obnurauuii

JlokanbHbIit ONTOBOI PbIHOK HE CMOT YCTOSATb NEPeA Yepeaoi HeraTMBHbIX COOLITUA.
MoMMmMO NMpogax Ha BHELLHWX PbIHKAX NPOXOAMBLUAS BYEpa ynrnata OCHOBHOM 4acTu
HOC npuBena k BO306HOBMEHWO npopax B OeHumapkax. Hamorosebli nepuop
NPOAOIKAETCS, YTO OrPaHNYKT CNPOC BNOTL O KOHLA OKT6PSs (nodpobHee Ha cmp. 2)
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NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Pybnesas nuKBMOHOCTb CErogHs cHuaunacb go 797.4(-72.8) mnpp pyb. Ocratkm Ha
kopcyeTax u genoauTbl baHkoB B LIB cokpatunmuck go 409.2(-23.5) mnpg py6. u 388.2
(-49.3) mnpg pyb. cootBeTcTBeHHO. [powepiwas Byepa ynnata OocHoBHou Yactn HIC
BrOJSIHE OXMAEMO OTpaswnack Ha nokasaTene NMKBUAHOCTW. BmecTe ¢ Tem, npoealwve
NNaTexu CYLECTBEHHO He OTPa3WnMCb Ha CTaBKaxX [EHEXHOro pbiHka. Buepa cTaBka
overnight npubnwxanack k 6%, 04HaKo OCHOBHON MAaccuB CAEMNOK npoLuen He Aopoxe 5%.
OuepefHble HanoroBble NnaTeXW NPEACTOST B NSTHUUWY: OyayT npoM3BOAMTHLCS
nepeuncrneHus 3a akumssl n HOMN.

Crasku LIBOR pearvipytoT Ha Bo3moxHoe cHuxenue fed fund. B noHegenbHuk cTaBku
CHU3WUNNCb BAONb BCEN KpMBOW B cpeaHem Ha 7 6.n. 1M LIBOR coctaeun 4.89%, 3M
LIBOR - 5.09%, 12M LIBOR - 4.71%. [OuHamuka poccuinckux NDF coxpaHseT
BOMNATUMbHOCTb Ha KOPOTKOM KOHLIE KPUBOW, rae CTaBKW NOAHSANMCh C 1% HakaHyHe [0 16-
21%. Bonee pONrOCPOYHbIA CErMEHT CTabWUNEH, 3A€Ch CTABKM HE MPEBbILIAKT 7%.

WHBECTULMM: POKYC Ha NUKBUMOHOCTb

NokanbHbI AONTOBOM PBIHOK HE CMOr YCTOATb NMepen Yepenon HeraTuBHbIX COObITUA.
Momnmo Npoaax Ha BHELLHMX pbIHKaX MPOXOAMBLUAS BYepa ynnaTta ocHosHoi Yactn HOC
npuBena k Bo30bHOBREeHMIo npofax B 6eHumapkax. B cektope rocyaapCTBeHHbIX BbiNyCKOB
NPOAOIKANUCH MPOJAXMW, B OCHOBHOM, B AanbHem cermeHte O®3. LleHbl, no mepkam
TeKyLLel BONaTUnbHOCTH, CHU3MINCL HesHauuTenbHo, B npeaenax 10-30 n.n. B "duwkax”
VHBECTOPbI MeHee OXOTHO M3baBmsanucb OT Bymar, HO BCe-Taku BOMHA HEarpeccMBHbIX
NPOAaX NPoLLNach NPaKTUYECKN N0 BCEMY CMEKTPY BbiMyCKOB NEPBOrO YPOBHS.

MepBas cyllecTBeHHas ynnmaTa HanmoroB MpakTUYECKW HEWTpanbHO OTpasunach Ha
[IEHeXXHOM pblHKe. [okasatenb NuKBWUAHOCTM cocTaensieT nout 800 mnpg pyb, uTto
[ocTatoyHo Ans 6e360ne3HEHHOr0 NPOXOXAEHUS Nepuofa HanoroBbix nMnaTexei, Toraa
KaK pUCKM PeUHAHCUPOBAHUS NOCTEMEHHO CrNAaXMBaKOTCA LENCTBUSMU POCCUIACKMX
[EHEeXHbIX BnacTen. Takum obpa3oM, Mbl He OXUZAEM COXPAHEHUS! HEraTUBHOW AMHAMUKM
Ha NoKarnbHOM pblHKE B Brixariiuee Bpems, OfHAKO OTBMEYEHUE NIMKBUOHOCTW Ha ynnaTy
Hanoros He ByaeT cnocobecTBOBaTH POCTY Crpoca Ha pybnesble 06513aTensCTBa.

WHBecTMUmMm: dokyc Ha JOXOAHOCTb

BbiCoKo#OXOAHbIN CerMeHT pbiHKa npebbiBaeT B 3aTWllbe, NMPU 3TOM  MHBECTOPLI
MocTeneHHo K36aBnsAoTCA OT Oymar C NOBbILEHHBIMU KpPeaMTHbIMK puckamu. Ha Haww
B3rnsAg, cermeHT high yield BbIrmsauT npuBnekatensHo, OfHaKo Ans BO306HOBMEHMS
cnpoca Ha 311 bymaru TpebyeTcs No3UTUBHBIA (DOH OTHOCUTENBHO OTCYTCTBUS NMpobnem ¢
NIVKBUOHOCTBIO Y POCCUICKNX BaHKoB. B HacTOALMA MOMEHT elye OfHWUM TPEBOXHBLIM
CUTHaroM BbICTYMAET XenaHue MHBECTOPOB MPeLbABUTb K OthepTe 3HAYNTENbBHYI0 YacTb
obbema Bbinycka HECMOTPS Ha NOBLILLEHWE CTABOK KYNOHa B NOCHeyHoLLMe Nepuoabl, YTo
Wb ycyrybnset obluylo kapTUHY pbiHKa. Kak Ham kaxeTcs, Haubornee WHAMKAaTUBHbIM
OymeT noBbileHne cnpoca Ha obnurauun UHAHCOBOrO CEKTOPA, MOCKOMbKY UMEHHO OHM
Bonee 4yTKO pearvpyroT Ha U3MEHEHNE CUTYaLWMK C INKBUAHOCTLIO.

MHBGCTVILI,VIOHHbIe naeun

YK Kopa. CrusiHue ¢ rpynnoit "Xonugen" [OMKHO NPUBECTU K CHUKEHWUKO AOXOAHOCTU NO
BbINycKy A0 ypoeHa 10.60% (-200 6.M.), kK TOMy e BbICOKMA KYNOH, YCTAHOBMEHHBIA MO
BbINYCKY, ABMSETCH OLHUM 13 CaMbIX BbICOKUX B CEKTOPE TOProBMM.

HuxHe-NeHckoe 3. Bbinyck Topryetcs wWwMpe MO CNp3gy OTHOCUTENbHO [AeBHTHOrO
Bbinycka. CnpaBeanvBbI Cpag OLEHMBAeM Ha ypoBHe 650 6.M., MOTEHLMan CHUKEHMs
[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 npeablayLuue
BbINYCKM 3MUTEHTa TOPryKOTCA co cnpagoM He Gonee 800 6.n., KOTOPBINA, Ha HaL B3rNAA,
ABNAeTCH cnpaBeAnvBbIM. MoTeHUMan CHUKEHUs AOXOAHOCTI MO 3-My BbiMyCKy 3MUTEHTa
OLieHnBaeM Ha yposHe 13.1%.

AmypmeTann 2. HeoboCHOBaHHO LUMPOKMIA CMP3L, K aHanoryHoMy no iopaLmu BbInycky
Meuen 2. Cnpasegnmsbliit cnpag k O®3 ouenuBaem Ha yposHe 270 6.n. wnm 130 6.n. K
Meuen 2. K Tomy e 3T0 npeanonaraeT COKpaLLeHUe [JOXOAHOCTY MO BbiMycky AMypMeTann
1 Ha 10-156.n.
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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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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 103.00 102.82 6.14 / - 1.94

003 25058 40,655 630  31/10/2007 30/04/2008 100.40 100.35 -0.05 -0.13 0.18 568 / - 0.48

003 25059 40,821 6.10  24/10/2007 19/01/2011 100.05 99.75 -0.18 0.66 6.28 / - 275

003 25060 40,734 580  31/10/2007 29/04/2009 99.87 99.74 -0.07 0.61 6.07 / - 1.36

003 25061 37,926 580  07/11/2007 05/05/2010 99.60 99.30 0.00 0.00 6.17 / - 221

003 26198 42,117 600  04/11/2007 02/11/2012 98.93 98.56 -0.10 0.36 6.30 / - 3.99

003 26199 39,991 610  16/01/2008 11/07/2012 99.90 99.40 0.00 0.00 6.33 /- 3.89

003 27026 16,000 700  12/12/2007 11/03/2009 101.10 100.10 0.00 5.96 / - 1.26

003 46001 60,000 1000 12/12/2007 10/09/2008 103.00 102.75 0.05 -0.03 6.79 / - 0.80

003 46002 62,000 900  13/02/2008 08/08/2012 109.22 108.85 -0.97 6.30 / - 3.77

003 46003 37,298 1000  16/01/2008 14/07/2010 109.00 108.40 -0.90 6.56 / - 2.26

003 46012 40,000 121 01/10/2008 05/09/2029 71.28 71.28 0.01 0.25 491 6.82 /- 13.65

003 46014 58,290 900  12/03/2008 29/08/2018 108.40 108.10 0.11 1.25 6.60 / - 7.06

003 46017 79,995 850  14/11/2007 03/08/2016 106.05 105.95 -0.40 1.40 6.33 /- 6.09

003 46018 125,068 900  12/12/2007 24/11/2021 111.10 110.85 -0.18 1.22 6.46 / - 8.22

003 46020 79,057 690  13/02/2008 06/02/2036 101.89 101.75 -0.58 1.60 6.87 / - 11.83

003 46021 49,866 750  20/02/2008 08/08/2018 100.05 99.65 0.00 0.15 6.36 / - 7.24

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 102.00 102.00 1.15 6.74 / - 0.56 110
Mocksa 36 4,000 10.00  16/12/2007 16/12/2008 - #NIANA. | #N/ANA. |-

Mocksa 38 5,000 10.00  26/12/2007 26/12/2010 111.75 110.00 -1.82 -1.13 6.27 / - 259 10
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 109.95 109.95 115 1.95 6.27 / - 4.92 -4
Mocksa 40 5,000 10.00 26/10/2007 26/10/2007 - - #NJANA. [ #NIANA. |-

Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 106.15 105.80 0.00 6.30 / - 2.32 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 109.00 108.72 -0.13 0.98 6.50 / - 5.38 16
Mocksa 47 10,000 10.00 28/10/2007 28/04/2009 - #NJANA. [ #NIANA. |-
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 102.00 102.00 8.65 / - 1.82 252
BatukopToctaH 5 1,000 8.02 07/11/2007 04/11/2009 101.75 100.00 0.00 7.69 /- 1.73 161
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 100.15 100.00 0.48 8.61 / - 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 - - - #NJANA. [ #NIANA. |-

Bonrorpap 2 600 9.65 20/12/2007 21/12/2009 103.00 103.00 - - 8.02 / - 1.82 191
Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 100.40 99.40 0.00 0.48 0.55 831 /- 213 213
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.50 101.80 0.00 0.15 8.63 / - 0.98

Bonrorpapckas o6n. 351 600 10.99 11/06/2009 102.10 101.76 0.00 0.23 - /-
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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 100.82 100.82 0.00 -0.04 0.12 742 [ - 0.14 194
BopoHexckas o6n. 2 500 12.00 17/12/2007 18/06/2009 105.95 105.25 8.46 / - 1.38 246
BopoHexckas 06n. 3 500 10.25 31/12/2007 27/06/2011 106.00 104.00 0.00 881 /- 2.84 238
WkpyTckas obn. 312 900 8.00 24/10/2007 23/10/2008 - - - #NIANA. [ #NJANA. |-

WpkyTckas obn. 311 1,500 9.00 20/12/2007 17/12/2009 101.30 100.40 - -0.35 831 /- 1.83 217
WpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 99.50 98.60 -0.35 -0.22 0.45 814 /- 135 -258
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 100.00 99.20 0.00 -0.40 8.06 / - 1.08

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 100.77 100.77 -0.02 1.87 7.76 | - 1.60 173
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 100.40 99.50 -0.05 877 /- 3.03 254
Kapenus 500 8.15 10/12/2007 02/06/2010 100.75 100.75 - 7.69 /- 217 75
Kuposckas o6n. 1 400 8.39 21/12/2007 22/12/2008 100.65 100.00 0.00 0.33 7.88 /- 0.39 241
Kuposckas o6n. 2 600 8.45 2711212007 24/09/2009 100.57 99.91 -0.18 858 /- 1.65 254
KnuHckuit p-H 2 300 9.75 15/11/2007 13/11/2008 100.65 100.65 9.29 /- 0.91 342
Komu 5 500 13.00 24/12/2007 24/12/2007 101.00 100.85 764 | - 0.16 215
Komu 6 700 12.50 14/04/2008 14/10/2010 111.48 106.03 -2.00 - 834 /- 243 211
Kommn 7 1,000 10.00 23/11/2007 22/11/2013 107.00 104.70 - -1.60 7.70 /- 4.33 136
Komm 8 1,000 9.00 05/03/2008 03/12/2015 102.53 102.53 3.43 6.53 6.74 | - 523

Koctpomckas obn. 4 800 11.00 11/12/2007 11/03/2008 101.06 101.06 0.00 0.06 8.40 /- 0.35 282
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 99.84 99.84 - - - 782 /- 0.90 203
KpacHosipckuit kpait 3 3,000 6.00 02/04/2008 01/10/2008 98.90 98.90 0.00 0.00 -0.23 735/ - 0.86 160
KypraHckasi o6n. 500 9.25 17/12/2007 17/12/2009 99.95 99.76 0.00 -0.03 0.66 9.65 / - 1.79 348
JleHuHrpapckas obn. 2 800 14.01 12/12/2007 08/12/2010 118.25 117.90 - 0.38 756 /- 2.40 136
TNMeHuHrpagckas 06n. 3 1,300 12.50 14/12/2007 05/12/2014 127.00 127.00 0.00 -0.50 733 /- 4.69 99
TMuneugas obn. 4 1,500 7.95 22/01/2008 19/07/2011 100.40 98.00 0.00 -1.12 8.36 / - 3.01 224
MaragaH 450 11.00 17/12/2007 15/09/2008 101.50 101.50 9.56 / - 0.79 373
Mapuii 3n 500 825  22/11/2007 23/05/2009 100.73 99.10 0.00 857 / - 1.37 258
MockoBckas 06n. 4 9,600 11.00 22/01/2008 21/04/2009 - - #NJANA. [ 4NIANA. |-

Mockosckas 061. 5 12,000 10.00 01/04/2008 30/03/2010 106.71 106.71 -0.29 707 /- 2.07 97
MockoBckas 06n. 6 12,000 9.00 22/04/2008 19/04/2011 - #NIANA. [ #NIANA. |-

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

Huxeropopckas o6n. 2 2,500 9.99 02/11/2007 02/11/2008 101.40 101.25 -0.08 7.35 /- 0.46 203
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 107.31 107.31 0.00 -0.20 753 /- 1.46 154
Hosocubupck 4 1,500 8.60 25/12/2007 24/06/2010 100.87 99.51 -0.21 8.66 / - 2.22 245
Hosocubupckas o6n. 2 2,000 13.30 29/11/2007 29/11/2007 100.66 100.58 -0.10 7.23 /- 0.10 175
Hosocubupckas o6n. 3 2,500 8.50 18/12/2007 15/12/2009 100.84 100.50 0.72 7.69 / - 1.84 167
Horwkck 2 500 1025  22/02/2008 21/08/2009 - - #N/ANA. [ 4NIANA. |-

OpexoBo-3yeso 160 1150  21/12/2007 20/06/2008 101.00 101.00 10.28 / - 0.58 449
MeHaeHcKkas o61. 800 9.45 13/01/2008 13/10/2009 102.90 102.90 0.48 8.06 / - 1.69 164
Camapckas 06. 2 2,000 6.82 13/12/2007 09/09/2010 - #NIANA. [ #NIANA. |-
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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. Spread
MyHuyunanbHble u cy6gpedepanbHble

Camapckasi 061. 3 4,500 7.60 15/11/2007 11/08/2011 101.24 101.24 -0.51 742 | - 3.07 118
Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 103.20 103.20 0.00 - 711/ - 0.59 145
Caxa (Akytus) 6 2,000 10.00 15/11/2007 13/05/2010 104.98 104.98 0.18 0.48 8.06 / - 2.09 138
Caxa (Akytua) 7 2,500 7.95 17/01/2008 11/04/2013 102.00 102.00 0.00 1.27 7711 - 417 134
Tambosckas 06n. 400 8.00 27/12/2007 27/09/2008 100.88 100.88 7.20 / - 0.84 145
Tsepckas 06n. 3 800 7.95 01/12/2007 30/11/2008 100.99 99.65 0.00 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 98.95 98.45 7.38 / - 175 309
Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 99.24 98.76 0.00 -0.20 7.46 | - 335 241
Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 101.65 101.46 772 | - 147 173
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.10 99.51 853 / - 1.04 266
Ya 4 500 10.03 04/12/2007 03/06/2008 101.22 101.22 - -0.03 8.08 / - 0.55 240
Ypa 5 500 8.40 21/12/2007 18/12/2009 100.49 99.10 -0.40 -0.51 8.68 / - 181 255
Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 100.20 99.76 0.00 -0.27 743 | - 178 216
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 103.04 102.50 0.00 - 7.26 [ - 0.53

Yysaiuwms 4 750 12.33 27/03/2008 27/03/2009 105.57 105.57 -0.23 8.27 | - 124 235
Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 99.59 99.59 -1.64 -0.42 8.14 | - 2.89 188
fApocnasnb 400 9.00 18/12/2007 17/12/2009 99.47 98.66 0.00 -0.34 9.62 / - 1.19 254
fApocnasckas 061, 4 1,000 10.50 24/11/2007 26/05/2009 104.69 104.69 0.69 1.64 714 | - 1.36 120
fApocnasckas 06r1. 5 500 7.75 30/12/2007 30/12/2008 100.50 100.50 7211/ - 1.06 138
fApocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 - - - #NJANA. [ #NJANA. |-

fApocnasckas 06r. 7 2,000 8.50 01/01/2008 30/03/2010 100.39 99.85 0.00 -0.03 0.92 7711 - 2.07 165
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 99.70 99.70 0.00 0.96 0.60 4.69 19.29 1.63 319
ACMK 1,500 12.00  02/01/2008 01/10/2008 31/03/2010 97.90 97.90 2.90 589 /15.21 0.78 908
BaLukupaHepro 3 1,500 830  25/12/2007 19/03/2009 09/03/2011 99.50 99.50 379 1897 1.22 290
lasnpom A4 5,000 822 13/02/2008 10/02/2010 102.86 102.86 -0.14 1.00 6.97 / - 1.98 88
la3npom A5 5,000 758 #NIANAp 09/10/2007 - - - - #NJANA. | #NIANA. |-

la3npom A6 5,000 695  07/02/2008 06/08/2009 100.40 100.40 - 0.05 0.45 6.81 /- 158 83
lasnpom A7 5,000 679 01/11/2007 29/10/2009 100.23 100.00 0.00 0.12 - 6.84 /- 174 79
lasnpom A8 5,000 700 01/11/2007 27/10/2011 100.10 100.10 0.00 -0.39 1.24 7.09 / - 3.23 85
lasnpom A9 5,000 723 20/02/2008 12/02/2014 101.20 101.20 0.00 -0.10 151 711/ - 479 79
TuppoOrk 5,000 810  02/01/2008 29/06/2011 102.10 102.10 -0.15 1.10 757 /- 2.97

713U 3 1,500 1045  18/04/2008 18/04/2008 99.61 99.61 - -0.22 1161 / 11.61 0.44 581
rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 97.30 97.30 0.00 0.14 -1.65 12.74 | - 152 647
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 98.30 98.30 0.00 0.80 560 /9.76 2.06 354
Wrepa 2,000 9.75  07/12/2007 07/12/2007 100.06 100.00 - 0.66 954 / 9.54 0.11 394
Kyi6biluesasot 2 2,000 8.80  07/03/2008 04/03/2011 99.60 99.00 0.30 9.24 /- 271 296
TNewaHepro 2 3,000 854  01/02/2008 27/01/2012 99.30 98.70 0.00 1.80 9.01 /- 3.30 270
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 101.10 101.10 0.22 6.78 / 6.78 178 72
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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 100.45 100.45 0.00 0.01 141 7.09 /- 3.33 85
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 101.58 101.58 0.00 -0.17 158 7.20 / - 4.59 88
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 100.19 100.00 0.00 -0.04 0.90 7.26 /762 167 161
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 100.15 100.15 0.86 435 1775 347 149
MO3CK 6,000 805  11/03/2008 - 06/09/2011 99.50 99.50 0.00 -0.20 1.99 8.37 /- 3.11 209
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 99.35 99.35 0.00 -0.11 0.65 4.07 | 8.02 1.70 195
orK 6 5,000 755 25/10/2007 22/04/2010 19/04/2012 98.33 97.83 0.00 0.06 -0.15 4.94 | 859 2.06 242
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 98.90 95.50 0.00 - -0.30 5.63 /961 2.12 338
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 88.74 88.74 0.05 -2.26 7.88 /21.88 0.88 1516
CanasatHed)TeOprCuTHes 3,000 10.00  13/11/2007 - 10/11/2009 102.55 102.25 - 0.40 1.90 8.88 / 8.88 1.68 276
CaxaTpanHedrel a3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 100.20 99.97 0.00 0.13 0.18 355 / 12.04 0.53 620
Cubyp 1,500 770 08/11/2007 05/11/2009 01/11/2012 99.50 99.45 0.00 0.11 - 342 /814 172 205
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.25 100.25 0.00 -0.05 0.90 9.13 /- 0.36 352
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 98.70 98.40 0.00 0.05 -0.06 3.39 / 8.60 2.04 244
K 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 99.10 99.10 0.00 0.96 - 3.02 /837 1.39 239
K6 2,000 740 27/11/2007 26/02/2008 21/02/2012 99.64 99.11 0.00 -0.15 -0.07 075 /957 031 395
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 99.49 99.10 0.00 0.06 0.49 3.05 / 8.67 133 269
K 10 3,000 760  20/12/2007 - 17/06/2010 98.82 98.23 0.00 -0.05 0.35 8.39 / #N/AN Ap|2.21 220
TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 99.00 98.00 0.00 -0.74 4.87 | 856 2.09 240
Yensibarepro 600 840  15/11/2007 15/05/2008 13/05/2010 99.95 97.50 0.00 - 242 11107 0.50 529
OHeprocTpot 1,500 950  23/11/2007 21/11/2008 20/05/2011 98.72 95.18 0.00 - -1.89 3.98 / 12.98 0.91 694
SkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 99.50 97.60 0.00 -0.45 1.30 3.23 /9.96 121 398
®CKE3C 1 5,000 8.80 18/12/2007 18/12/2007 100.37 100.37 -0.03 0.07 6.34 / - 0.14 89
®CKE3C 2 7,000 8.25 25/12/2007 22/06/2010 102.97 102.97 0.00 111 713 /- 223 98
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.49 100.25 - -0.05 0.82 6.86 / - 1.02 106
OCKEJC 4 6,000 7.30 10/04/2008 06/10/2011 100.90 100.90 0.00 0.20 2.26 716 [ - 3.27 92
®CKEJC 5 5,000 7.20 0471212007 01/12/2009 100.38 100.38 0.00 -0.07 1.18 712 [ - 1.81 105
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 100.10 99.50 1.80 1019 /- 1.16 420
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.40 98.21 0.00 -0.39 9.96 / - 1.95 374
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 0.20 4.26 / 9.64 157 354
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.00 100.00 0.00 0.00 - 219 /13.34 0.57 741
3onoto Cenuraapa 2 300 1450 01/01/2008 01/01/2008 28/06/2011 101.00 101.00 - 0.90 0.49 /9.46 0.18 388
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 100.00 99.70 0.02 0.85 9.23 / - 1.47 318
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 99.00 99.00 0.00 0.50 -0.55 532 /938 2.01 319
MarneauT 1 1,500 8.25 20/12/2007 18/12/2008 99.10 99.10 0.10 9.28 /9.28 1.00 339
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 98.70 98.70 0.00 1.65 8.74 | - 347 236
MAWP Vuesct 2 1,000 10.80 2711172007 27/11/2007 99.98 99.05 -0.36 0.82 16.36 / 16.36 0.09 1036
MAWP VHesct 3 2,000 1115 02/04/2008 - 01/04/2009 98.02 98.02 0.00 0.02 13.09 / - 121 751
Makem 'pynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 100.00 99.50 0.06 4.23 /15.10 0.34 915
23 okTs6ps 2007 1. Crp. 17/38
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Memannypeus

Mertaasog uM. Ceposa 2,000 875  29/02/2008 27/02/2009 100.00 100.00 0.00 0.00 3.00 893 /- 1.18 299
Meven 1 2,000 550  22/11/2007 - 22/11/2007 - - - #NIANA. | #NJANA. |-

Meven 2 5,000 840  19/12/2007 16/06/2010 12/06/2013 102.10 102.10 - -0.10 1.22 3.78 /764 2.20 149
HuxHe-Nerckoe 1 550 20/12/2007 18/06/2009 99.00 99.00 0.00 1.22 0.61 /061 1.65 -523
HuxHe-Tewckoe 2 400 12.00  08/01/2008 - 08/07/2008 98.50 98.00 0.00 0.67 14.95 / 14.95 0.60 889
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 99.50 99.00 0.00 3.28 /1359 0.79 757
HCMM3 1,000 1.00  19/11/2007 19/05/2008 - - - #NIANA. | #NJANA. |-

OMK 3,000 920  06/12/2007 12/06/2008 100.10 100.10 0.35 9.20 / - 0.56 347
PycAn 3 6,000 720 21/03/2008 21/09/2008 99.50 99.50 1.45 792 /- 0.83 215
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 99.50 99.50 0.00 0.10 3.88 /1241 0.90 640
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.21 100.10 0.24 0.74 1 755 0.30 200
TMK 3 3,000 760  25/03/2008 24/03/2009 100.49 100.20 0.25 747 1747 127 157
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 - - - #NIANA. | #NJANA. |-

Xaitnenz Fong 750 1275 02/01/2008 - 02/04/2008 100.30 100.30 0.00 0.70 1258 | 12.58 0.39 675
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 101.25 101.25 0.75 153 191 / 7.62 0.59 195
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 100.00 100.00 - 1.00 / 1.00 0.80 -459
AsToBa33 5,000 770 25/12/2007 22/06/2010 99.25 99.25 - 0.06 8.17 / 8.17 2.22 199
AsTonpu6op 500 12.80  31/10/2007 29/04/2009 99.65 99.65 0.00 0.15 042 /042 1.42 2369
Amren 1,200 800  15/11/2007 - 15/11/2007 99.12 99.12 0.00 -0.08 23.69 / 23.69 0.05 1706
ApHect 600 24/10/2007 23/04/2008 29/04/2009 - - - #NIANA. | #NJANA.| -

BaronMaLy 1 300 1350  20/12/2007 19/06/2008 102.00 102.00 0.00 0.30 0.50 10.48 / 10.48 0.57 469
BarorMalu 2 1,000 11.00 19/12/2007 15/12/2010 99.30 97.50 0.00 1.39 292 /- 2.79 -319
BKM 1,000 9.75 05/12/2007 - 04/06/2008 99.89 99.89 0.89 10.15 / 10.15 0.54 438
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 99.90 99.90 0.00 0.00 0.93 /11.72 0.15 603
BonrabypMaw 600 14.00 09/04/2008 08/10/2008 100.00 99.00 15.09 / 15.09 0.81 894
BocTokuemeHT 800 12.00 22/11/2007 - 19/11/2009 100.10 100.10 0.43 /043 1.96 512
A3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 100.02 100.02 - 0.07 0.62 0.79 / 8.53 0.28 296
TmppoMawCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 99.49 98.25 0.00 348 [ 12.24 0.51 638
I'C Cyxoro 5,000 7.85 27/03/2008 24/09/2009 26/03/2017 99.00 97.75 0.00 -0.13 191 /897 1.67 288
[Tloporobyx 900 12/12/2007 11/06/2008 - #N/ANA. | #NIANA. |-

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

VxMatw 2 1,000 13.35 18/12/2007 17/06/2008 100.60 99.02 -0.56 14.05 / 14.05 0.55 806
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 102.45 102.45 - -0.05 0.75 793 /- 242 172
VckuTumuemeHT 2 500 12.50 07/11/2007 - 05/11/2008 100.00 100.00 0.00 -0.40 0.50 / 0.50 1.00 714
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 99.50 99.50 0.00 -0.01 0.50 292 1922 0.81 342
Kuposckuit 3-4 1,500 9.20 26/03/2008 24/09/2008 24/03/2010 100.30 98.50 0.00 391 /1012 0.83 427
KMMNo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 99.25 96.85 0.00 -1.06 453 [ 11.95 0.80 602
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 98.50 98.50 -0.48 -1.01 4.28 | 14.08 0.55 811
23 okTs6ps 2007 1. Crp. 18/38
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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 99.13 99.13 0.00 0.03 6.70 / 12.87 0.82 302
Mapuitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 100.00 100.00 2.00 11.38 / 11.38 0.96 540
Mapuitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 99.50 99.05 0.00 -0.21 2.85 / 1355 0.56 761
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 97.00 97.00 4.55 | 18.85 0.51 1255
Mur 1 1,000 785  05/12/2007 - 03/06/2009 99.99 99.99 - 8.00 / 8.00 1.39 203
Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 100.00 99.00 0.00 1.03 /1047 0.35 479
Mortosun. 3aogb 1,500 940  24/01/2008 22/01/2009 99.38 99.38 0.00 0.96 -0.52 10.16 / 10.16 1.08 421
MotopoCTpouTens 800 10.00  20/03/2008 - 19/03/2009 100.00 100.00 0.00 - 10.24 / 10.24 121 424
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 97.15 96.85 0.00 0.25 7.10 / 13.20 0.94 713
HukocXvm 2 1,500 1125 15/11/2007 - 20/08/2009 98.07 98.07 -0.43 -0.93 13.03 / 13.03 1.45 677
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 99.10 99.10 0.00 0.08 -0.20 1259 / - 167 627
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 99.79 99.20 0.00 -0.01 346 /1127 0.57 545
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 99.98 99.50 0.00 0.05 0.81 / 12.96 0.12 720
OM3 4 900 28/02/2008 - 26/02/2009 76.00 76.00 2258 | 22.58 1.10 1570
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 102.20 100.85 4.02 / 8.05 1.62 201
MexaTskMpomMApmaTypa 500 1060  14/11/2007 - 11/11/2009 99.01 99.01 0.80 /0.80 1.94 2228
MeHonnake 1,500 1125 20/12/2007 19/06/2008 17/12/2009 99.90 98.00 0.00 0.19 0.95 4.09 /13.32 0.57 739
nv3 1,200 960  22/01/2008 21/07/2009 - - - #NIANA. | #NJANA. |-

MpomTpakTop 1 1,500 03/01/2008 - 03/07/2008 99.50 99.50 0.00 0.45 0.53 072 /0.72 0.69 -483
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 - - #NIANA. | #NIANA.| -

PoctBepron 800 930  27/11/2007 27/11/2007 26/05/2009 100.00 99.86 - -0.01 0.23 0.61 /10.11 0.09 450
PbibuHckkabenb 1,000 10.75 0471212007 04/03/2008 28/02/2012 100.02 100.02 0.00 0.32 152 091 /11.10 0.32 540
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 100.50 100.50 0.00 - 10.58 / 10.58 0.38 486
CanasarCrekno 2 1,200 9.28 31/10/2007 28/10/2009 100.00 100.00 0.50 10.76 / 10.76 1.62 465
Caniot JHeprus 3,000 9.80 25/12/2007 25/12/2007 99.64 99.64 -0.12 0.64 12.13 / 12.13 0.15 640
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 99.85 99.85 9.45 /945 0.38 379
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 - - - - #N/ANA. [ #NJANA.] -

CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 98.83 98.83 0.00 0.83 231 1.75 1 10.10 0.96 418
Cesepcranb AsTo 1,500 8.00 24/01/2008 21/01/2010 102.40 101.00 0.00 -1.30 729 1729 1.93 120
Ceskabenb 1 500 1250  #N/ANAp - 06/10/2007 - - - - HNIANA. | #NJANA. |-

CeBkabenb 2 1,000 10.50 - 0471212007 28/11/2008 100.00 99.50 0.00 - /- - -
CeBkabenb 3 1,500 11.25 01/01/2008 27/03/2012 100.00 100.00 0.00 021 1173 / - 3.16 529
Cubmpckmit LiemeRT 800 13/12/2007 - 12/06/2008 102.00 100.00 - -1.55 /-1.55 0.66 -709
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 99.50 99.45 0.00 0.11 342 /814 172 205
CHX3 1,000 12.00 01/04/2008 29/09/2009 97.85 97.85 0.00 -1.95 13.73 1 13.73 1.56 739
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 99.97 99.97 0.00 2.66 2.69 / 8.62 0.80 284
B3 1,000 9.25 2171212007 20/06/2008 18/06/2010 99.50 99.00 0.52 2.67 /10.68 0.58 489
TeHsop 500 12.20 20/11/2007 20/05/2008 17/11/2009 - #N/ANA. [ #NJANA.] -
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MpombiwneHHocmsb

TepHa 1 500 100  18/12/2007 18/12/2007 16/12/2008 100.00 96.00 - - 191 /1517 0.15 927
TepHa 2 1,500 1260  09/11/2007 - 04/11/2011 99.98 99.98 - 0.11 2.46 0.14 /0.14 3.79 676
TexHoHukomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 99.19 99.10 0.00 -0.01 1.05 3.24 /1193 0.48 610
TexHoHuKomb 2 3,000 970  13/03/2008 10/09/2009 07/03/2012 96.70 96.70 0.00 -0.10 5.38 / 12.03 156 581
TpancMauw 1 1,500 1.00  01/12/2007 - 01/12/2007 98.50 98.50 - - 16.28 / 16.28 0.09 1028
TpancMaw 2 4,000 8.60  14/02/2008 12/02/2009 10/02/2011 99.20 98.50 0.00 -0.25 3.95 /9.76 1.14 382
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 101.50 101.50 0.00 2.03 3.30 224 1722 059 157
YHUKYM 1,000 1250  18/12/2007 18/12/2007 15/12/2009 98.78 98.78 0.00 - - 149 / 2158 0.13 1520
Ypansarox3asog 1 2,000 940  01/04/2008 - 30/09/2008 99.79 99.79 0.00 0.69 1.49 9.86 / 9.86 0.84 401
YpansaroH3asog 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.06 100.06 0.06 0.29 153 /10.18 0.40 327
YpanXuMMnact 500 1050  26/10/2007 - 21/01/2011 - - - - #NIANA. | #NJANA.

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 100.10 97.50 0.00 - 506 / 9.01 2.00 284
OMATIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 98.41 98.41 0.00 -0.59 - 10.79 / 10.79 2.80 443
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 99.70 99.35 0.00 0.03 0.53 1.86 / 12.68 0.51 681
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 100.10 99.50 0.00 -0.20 15.43 [ - 2.22 938
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.70 99.70 0.00 -0.05 -0.09 131/ 13.94 0.14 812
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 101.30 101.30 - 259 /7.08 0.99 129
BonraTenexom 3 2,300 850  04/12/2007 - 30/11/2010 101.60 101.60 -0.08 -1.30 8.06 / - 251 171
BonraTenexom 4 3,000 799 11/12/2007 08/09/2009 03/09/2013 102.04 102.04 0.00 1.34 2.32 17.00 1.64 99
Danscesiab 2 2,000 885  05/12/2007 02/06/2010 30/05/2012 102.46 102.46 151 4.70 1 7.94 2.15 176
Danscesiab 3 1,500 860  05/12/2007 03/06/2009 101.20 100.75 0.50 8.09 /- 1.39 179
MctnaitH 2 3,000 10.50 22/11/2007 - 22/05/2008 99.11 99.11 -0.84 0.11 12.46 | 12.46 0.49 659
KO Asna ®uHaHC 1,000 13.00 24/10/2007 23/04/2008 21/04/2010 - - - #NJANA. [ #NJANA.| -

Wtepa 2,000 9.75 07/12/2007 07/12/2007 100.06 100.00 0.66 9.54 [ 9.54 0.11 394
MITC 4 1,500 7.10 24/10/2007 22/04/2009 - - - - #NJANA. [ #NJANA. |-

MITC5 1,500 7.10 27/11/2007 25/05/2010 99.81 99.66 0.00 0.08 7.34 1 7.34 219 141
MerachoH 3 3,000 9.25 15/04/2008 15/04/2008 100.60 100.60 -0.40 8.10 / - 0.44 250
MMK TpaHcduHaHe 650 11.50 10/01/2008 10/07/2008 99.90 98.00 -0.05 13.44 | 13.44 0.62 747
PXA 2 4,000 7.75 05/12/2007 05/12/2007 100.35 100.12 - - 571 /- 0.11 29
PXA 3 4,000 8.33 05/12/2007 02/12/2009 103.04 103.04 -0.06 0.94 6.87 / - 1.80 81
PXA 5 10,000 6.67 24/01/2008 22/01/2009 100.00 100.00 0.00 -0.38 0.75 6.77 | - 113 94
PXA 6 10,000 7.35 14/11/2007 10/11/2010 100.91 100.91 -1.65 0.91 713 /- 2.53 94
PXn 7 5,000 7.55 14/11/2007 07/11/2012 102.67 102.50 0.32 2.60 7.05 / - 3.89 78
CeBepo-3anagHblit Tenekom 2 1,500 7.50 #N/AN Ap - 03/10/2007 - #N/AN.A. [ #NIANA. |-

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

Cesepo-3anagaHblit Tenekom 4 2,000 8.10 13/12/2007 08/12/2011 101.03 100.50 0.00 - 811 /- 3.26 183
CubvpbTenekom 5 3,000 9.20 26/10/2007 - 25/04/2008 100.82 100.68 0.00 -0.02 0.53 781 /- 0.45 216
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 101.00 99.90 0.00 0.30 145 2.36 /745 0.83 171
CubupbTenekom 7 2,000 8.65 21/11/2007 20/05/2009 103.90 100.75 0.00 7.18 /- 1.37 125
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TenekoMMmyHukayuu, medua, mpaHcnopm

Cmaprc 3 1,000 1410 01/04/2008 30/09/2008 29/09/2009 99.00 99.00 -0.60 -0.30 7.80 / 15.84 0.78 966
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.00 98.00 -0.10 1.39 12.73 [ 12.73 1.08 664
YPCW 4 3,000 999  01/11/2007 01/11/2007 100.09 100.05 -0.06 - 7.04 /- 0.02 157
YPCU'5 2,000 919 17/04/2008 - 17/04/2008 100.75 100.75 0.00 0.45 772 /- 0.45 213
YPCW 6 2,000 820  22/11/2007 20/11/2008 17/11/2011 100.75 100.25 1.00 212 /785 0.95 204
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 100.95 100.95 0.96 256 / 7.81 1.24 191
Yetb-Tlyra 600 990  15/11/2007 11/02/2010 100.00 96.01 0.00 -1.00 11.34 / - 1.86 506
LlewTp. Tenerpach 3 700 9.75  02/01/2008 01/04/2009 - - - #NIANA. | #NJANA. |-

Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 110.31 110.31 0.22 181 7.78 1 7.78 154 178
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.00 100.00 0.00 0.00 1.87 / 8.23 0.78 248
JifproHuoH 1,500 1350  13/11/2007 10/11/2009 99.75 99.75 0.00 051 1212 [ 12.12 161 607
lOxTeriekom 3 3,500 10.90  09/04/2008 10/10/2009 100.15 99.90 0.03 0.08 8.67 / 8.67 1.70 258
IOxTerekom 4 5,000 10.00  12/12/2007 09/12/2009 102.45 101.71 - -0.12 158 922 /- 177 262
10T3iip 2 1,000 995  11/12/2007 - 10/03/2009 99.10 99.10 0.00 0.40 157 11.09 / 11.09 1.16 505
10T3iip 3 2,000 1040  18/12/2007 16/12/2008 14/12/2010 99.00 97.00 0.00 1.20 4.72 | 12.66 0.97 662
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/12/2007 30/06/2008 100.90 99.00 0.00 -0.05 8.32 /8.32 0.63 261
AsrobaH WHescT 250 13.00  25/12/2007 23/09/2008 100.00 100.00 0.00 13.63 / 13.63 0.77 759
AVXK KO 1,000 900  26/02/2008 23/08/2011 99.95 99.70 0.00 -0.18 -0.05 9.25 /- 3.01 300
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 100.00 100.00 - 11.28 / - 1.83 502
AVXKK 3 2,250 940  15/01/2008 15/10/2010 103.80 103.80 0.00 - 8.20 / - 2.44

AVKK 4 900 870  01/11/2007 01/02/2012 104.56 104.56 0.00 0.28 7.66 /- 3.32 139
AVXKK 5 2,200 735  15/01/2008 15/10/2012 100.00 100.00 0.00 0.30 1.50 755 /- 3.92 128
AVXK 6 2,500 7.40 15/01/2008 15/07/2014 100.19 99.80 0.00 - 175 7.61 /- 4.98 128
AVXKK 7 4,000 7.68 15/01/2008 15/07/2016 101.27 101.27 0.00 -0.03 127 7.69 /- 5.99 129
AVXK 8 5,000 7.63 15/12/2007 15/06/2018 101.10 101.10 0.00 0.03 1.60 7.69 /- 473 119
AVXK 9 5,000 7.49 15/11/2007 15/02/2017 100.05 100.05 0.00 -0.20 0.47 7.69 /- 5.22 129
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 99.00 99.00 0.00 0.00 9.04 /9.04 1.10 313
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 100.00 100.00 1.25 3.66 /9.30 0.59 361
Bre 500 15/11/2007 12/02/2009 99.00 99.00 - -0.41 0.77 1 0.77 1.30 -497
BEPP 575 10.00 06/01/2008 11/10/2009 112.40 112.20 0.00 3.56 / 3.56 176

Boapoxaenue 3,000 8.95 05/03/2008 - 03/03/2010 100.60 100.60 0.00 -1.37 8.84 | - 1.98 268
BTE 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 99.85 99.85 0.00 0.05 1.96 /6.77 0.38 121
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 05/12/2007 25/11/2008 100.05 99.50 0.00 0.03 -0.23 0.95 / 12.55 0.11 331
l"asnpombaHk 1 5,000 7.10 31/01/2008 - 27/01/2011 98.95 98.95 0.95 7.60 / - 2.72 138
l"asnpombaHk 2 5,000 6.54 28/11/2007 28/11/2007 20/11/2013 - - - #NJANA. [ #NJANA.| -

I'no6akc 2,000 11.00 13/03/2008 13/03/2008 15/03/2010 98.50 98.50 0.00 -0.10 1.00 10.78 / 15.58 0.34 953
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Denbta Kpeaut 1,500 709 04/12/2007 - 01/12/2009 - #NIANA. | #NJANA. |-

EspoKommepy 1 1,000 1150  21/12/2007 21/12/2007 18/12/2009 - - #NIANA. | #NIANA.| -

EspoKommepy 2 3,000 949 13/12/2007 12/06/2008 10/06/2010 96.85 96.85 0.00 3.68 /1533 0.53 928
EspoKommepy 3 3,000 949  13/12/2007 12/06/2008 10/06/2010 96.85 96.85 0.00 3.68 /1533 0.53 928
KunCoulinotexa 1 600 1150  25/10/2007 - 22/10/2009 - - #NIANA. | #NJANA. |-

KunCoulinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 99.00 98.26 0.00 048 2.81 / 1450 0.43 855
Kunduraxc 500 9.25  21/12/2007 19/12/2008 100.00 100.00 - 130 / 1.30 112 -439
3eHuT 2 2,000 839  16/02/2008 16/02/2009 99.25 99.25 - 0.08 0.89 9.19 /- 115 325
3enuT 3 3,000 845  14/11/2007 - 09/11/2011 99.96 99.96 0.00 -0.03 0.14 /0.14 3.88 359
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 99.75 99.50 0.00 0.03 1.68 /9.18 0.41 351
WrsectToprbark 2 350 1025 15/04/2008 14/10/2008 100.10 100.10 0.00 10.39 / 10.39 0.86 451
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 99.20 99.20 0.00 -0.69 2.88 / 13.86 0.35 799
Kut ®uHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 99.99 99.99 0.00 0.14 3.89 /10.24 0.80 441
KMB 2 3,400 775 05/12/2007 03/12/2008 30/11/2011 99.80 99.40 0.00 229 /828 0.98 245
Kpeawt Espona 3 3,500 794 06/02/2008 06/08/2008 03/02/2010 - - - #NIANA. | #NJANA.| -

TMokoBark 2 500 10.65 - 22/04/2008 100.20 100.20 0.00 - - - - -

Macrep6atk 2 1,000 1150 23/11/2007 - 23/05/2008 99.95 99.95 - 087 3.95 11.88 / 11.88 0.50 604
Macrep6ark 3 1,200 1175 05/12/2007 05/12/2007 30/11/2011 100.09 100.00 0.00 0.05 1.56 11.82 / 11.41 2.90 579
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 99.67 99.67 0.00 0.17 - 4.45 1 9.06 0.85 325
Megsenb 750 12.80  05/12/2007 03/09/2008 01/09/2010 99.07 99.07 - -0.62 -0.13 4.46 | 14.69 0.72 861
MVA 1 2,200 10.00 - 05/12/2007 20/09/2012 103.25 103.25 0.00 -1.25 - - -

MVIA 2 1,000 860  07/11/2007 - 09/08/2008 100.15 99.00 0.00 9.47 /9.47 0.71

MWA 3 1,500 9.40 29/11/2007 26/02/2009 23/02/2012 99.41 99.41 0.00 8.91 /10.24 1.15 426
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 100.10 99.50 -0.25 0.53 091 /12.24 0.11 652
MJIK ®unanc 550 12.90 25/10/2007 - 23/07/2009 - #N/ANA. [ #NJANA. |-

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 99.75 96.70 0.00 - 10.07 / 10.07 1.99 377
MOWA 2 3,000 7.99 07/03/2008 19/12/2007 07/09/2011 97.98 97.98 0.00 -2.23 8.92 /23.99 2.58 270
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 96.25 96.25 0.00 -1.74 1271/ - 1.05 602
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 99.88 99.88 3.96 /9.28 125 331
Moc. 3anor. Bank 800 11.65 16/11/2007 - 17/11/2009 100.00 100.00 0.20 11.98 / 11.98 1.62 618
MocKommepubatk 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 99.78 99.50 1.29 1 12.62 0.11 688
MocKommepubatk 2 3,000 8.40 19/02/2008 19/08/2008 15/02/2011 - - #N/ANA. [ #NJANA.] -

MocKommepubatk 3 5,000 8.70 19/12/2007 17/06/2009 12/06/2013 96.45 96.45 -0.45 3.45 /11.40 1.37 528
Homoc 6 800 10.03 #N/AN Ap - 16/08/2007 - - #N/ANA. [ #NIANA. |-

Homoc 7 3,000 8.25 18/12/2007 18/12/2007 16/06/2009 99.90 99.90 0.00 0.30 0.83 /8.99 0.14 342
HOK 1,000 9.80 07/11/2007 09/05/2008 12/05/2009 - #N/ANA. [ #NJANA.| -

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

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

MeTpokommeply 2 3,000 8.50 27102/2008 31/08/2009 99.50 98.00 0.00 -0.40 0.25 945 [ - 1.59 334
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Mpobuatec 5 1,000 969  31/10/2007 01/08/2008 29/04/2009 100.05 100.05 8.85 / 8.86 0.67 315
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 96.51 0.00 -0.40 3.50 /9.89 1.34 386
nenr 1,100 1170 21/04/2008 20/10/2008 19/10/2009 100.00 100.00 0.00 - 6.10 / 12.04 0.86 608
M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 100.49 100.49 -2.43 257 /1155 0.38 579
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 99.40 98.50 0.00 -0.05 4.47 | 12.07 0.75 615
PeHHIc 750 1040 01/04/2008 01/04/2008 30/03/2010 100.00 98.95 -0.22 2.16 / 11.96 0.40 618
Poc6ak 3,000 789 15/02/2008 15/02/2009 101.00 99.00 - 0.70 7.88 /7.88 1.18 201
PCXB 1 3,000 720 05/12/2007 04/06/2008 99.70 99.70 0.00 0.05 - 7.92 1792 0.56 225
PCXEB 2 7,000 785  21/11/2007 - 16/02/2011 100.50 100.21 0.19 170 795 /- 2.70 172
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 99.09 99.09 0.00 0.20 1.36 209 /7.92 2.00 180
PTK-NuauHr 4 2,250 880  08/04/2008 08/04/2008 100.20 100.20 851 / 851 0.42 286
PTK-Nuaukr 5 2,250 835  14/02/2008 12/08/2010 98.35 97.00 -0.33 0.05 952 /952 2.31 382
Pycckuit Ctangapt 3 2,000 8.40 #N/AN Ap - 22/08/2007 - - #N/ANA. [ #NJANA. |-

Pycckuii CTanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 97.30 96.36 0.00 -0.67 3.93 /1273 0.77 677
Pycckuii CTanaapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 95.87 95.87 0.00 1.62 4.80 / 11.96 111 591
Pycckuit Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 98.20 98.20 0.00 -0.25 1.42 | 13.40 0.37 755
Pyccxuit CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 96.00 96.00 0.00 0.50 2.89 /13.09 0.85 708
Pyc®anaHchbank 1 1,500 765  04/12/2007 02/12/2008 - - - #NIANA. | #NJANA. |-

Pyc®ataHcbaHk 2 1,500 750  04/12/2007 02/12/2008 99.10 99.10 -0.50 853 /- 0.98 268
Pyc®ataHcbaHk 4 4,000 7.74  15/02/2008 12/02/2010 97.75 97.75 0.00 0.36 9.02 /- 1.95 285
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 101.98 96.06 152 11.04 / 11.04 1.23 500
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 98.50 97.41 0.00 0.80 0.76 10.77 / 12.48 0.73 659
CBs3bbaHk 2,000 8.90 25/10/2007 23/04/2009 21/04/2011 - - - #NJANA. [ #NIANA.| -

CesepHas Kasna 1,000 10.75 03/01/2008 02/10/2008 01/10/2009 100.00 100.00 0.00 10.25 / 10.76 0.82 -4
CnasWHescTbaHk 2 900 9.00 29/10/2007 27/10/2008 - - - - #NJANA. [ #NIANA. |-

CobuHBaHk 2,000 12.00 14/11/2007 - 13/05/2009 100.15 99.85 0.00 -0.15 0.47 | 0.47 1.47 633
ConupapHocTb 1 1,000 10.75 04/12/2007 04/12/2007 01/12/2009 99.40 98.85 0.00 1.02 /19.79 0.10 1356
ConupapHocTb 2 950 10.70 20/01/2008 22/04/2008 20/04/2010 - #NJANA. [ #NJANA.| -

Coto3 1 1,000 9.25 25/10/2007 05/12/2007 24/04/2008 - - - #NJANA. [ #NIANA.| -

Coto3 2 2,000 8.37 04/04/2008 05/10/2009 100.14 99.91 0.00 -0.13 8.52 / - 1.69 243
Cripy Bark 1 500 925  15/11/2007 - 15/11/2007 - - - - HNIANA. [ #NJANA. |-

CnpyT bark 2 1,000 10.74 06/12/2007 05/06/2008 31/05/2012 98.00 97.60 0.00 -0.06 2.02 /1531 0.52 927
CTUH 300 15.50 01/04/2008 01/04/2008 100.58 100.45 0.13 0.52 14.70 | 14.70 0.39 873
CypoctpouTenbHblit bank 1 1,500 03/01/2008 - 02/07/2009 99.50 99.50 -0.05 1.40 0.30 / 0.30 1.69 -556
CypocTpouTenbHblit bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 99.40 98.20 0.00 2.87 111.78 0.56 594
TathHK 500 11.00 06/02/2008 06/02/2008 100.00 100.00 11.17 /1117 0.26 548
Tat®oHp 3 1,500 10.00 20/11/2007 19/05/2009 100.00 100.00 0.00 0.49 0.49 / 0.49 153 466
TK ®uHanc 1,000 10.50 20/03/2008 - 18/09/2008 100.49 100.49 10.15 / 10.15 0.80 430
TpawxcKanutan 800 9.20 27/11/2007 29/05/2008 01/06/2009 - - - #NJANA. [ #NJANA.| -

TpaHcPuHaHC 3,000 10.50 25/12/2007 25/09/2009 100.50 99.00 0.00 11.07 / - 1.59 500
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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 98.00 98.00 0.00 -0.04 -1.00 12.07 / 12.07 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 99.26 99.26 -0.43 0.51 1035 / - 1.34
YPCA5 3,000 10.05  22/04/2008 18/10/2011 98.71 98.04 0.00 0.00 - 10.84 / - 3.05
XKo 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 99.48 99.48 291 253 6.11 /9.84 1.30
XKo 3 3,000 945  20/12/2007 18/09/2008 16/09/2010 98.55 97.11 - 1.02 3.92 / 1255 0.78
XKo 4 3,000 995  16/01/2008 15/10/2008 12/10/2011 98.80 98.10 -0.15 - 0.55 3.02 / 12.16 0.85
XMITK OtkpbiTve 200 11.00  13/11/2007 - 11/11/2008 99.40 98.50 0.00 -0.15 1262 / - 0.88
LienpWHsectBank 2 1,500 10.00  10/11/2007 11/05/2008 11/11/2009 100.07 100.00 0.00 1.27 0.26 2.73 1 10.16 0.48
JKenoBank 1,000 10.75  25/12/2007 25/12/2007 29/12/2009 99.95 99.50 0.00 0.99 / 12.92 0.16
Onemre 200 20/11/2007 08/02/2008 100.00 100.00 0.00 / 0.00 0.30
IOHuacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 99.30 99.30 332 /332 1.23
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 99.00 99.00 1.00 14.09 / 14.09 1.40
AnapywkuH 2 1,000 1230 28/11/2007 25/11/2009 23/11/2011 99.70 99.45 0.00 0.05 -1.73 6.95 / 12.91 161
Antan 150 01/01/2008 30/06/2009 99.50 99.50 0.30 / 0.30 1.68
BanTuka 1,000 875  20/11/2007 20/11/2007 - - - - #NIANA. | #NJANA. |-
BanTumop 3 800 1125 15/11/2007 - 15/05/2008 100.05 99.65 0.00 0.14 11.83 / 11.83 0.48
BopoauHo 2,500 1050 19/12/2007 18/06/2008 16/12/2009 100.00 100.00 0.00 1.00 3.30 /10.73 0.57
BB[ 2 3,000 9.00 19/12/2007 - 15/12/2010 102.65 102.65 8.19 /- 253
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 99.89 99.01 0.00 -0.47 0.38 1.21 / 16.36 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 0.80 232 /1122 0.35
[biMoB 800 10.99 02/11/2007 02/05/2008 30/10/2009 99.60 98.85 0.00 -0.37 3.36 /12.93 0.45
3epHoBas koM. Hactiowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 102.00 102.00 2.96 /9.47 0.58
WHTypucT 1,000 9.00 24/10/2007 - 21/04/2010 - - - #NJANA. [ #NIANA. |-
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 100.00 100.00 0.00 0.00 0.97 /12.12 0.15
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 99.97 98.20 0.00 3.79 /379 1.27
KpacHbiit boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 100.00 99.00 0.00 1.74 1 12.95 0.28
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 98.60 97.00 0.00 0.55 3.94 /16.78 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 0.00 0.02 1.80 / 13.06 0.28
MKX 2 1,000 12.90 26/02/2008 26/02/2008 25/08/2009 - - - #N/ANA. [ #NJANA.| -
MsicHas kopn. EBpocepauc 1,500 13.25 18/12/2007 18/12/2007 99.53 99.53 -0.47 0.18 17.33 / 17.33 0.13
Hosble YepemyLukm 2 300 11.30 22/01/2008 22/04/2008 - - - #NJANA. [ #NIANA. |-
HyTpulHBecTXonanHr 1,200 9.50 11/12/2007 09/06/2009 98.30 98.30 -1.10 4.95 [ 4.95 1.47
Owmena 50 1800  #N/ANAp 03/10/2007 - HNIANA. | #NJANA. |-
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OCT 2 1,000 08/11/2007 08/05/2008 98.98 98.10 275 1275 0.53

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

0X3 900 21/11/2007 21/05/2008 18/11/2009 99.70 99.50 0.00 - 0.19 / 0.70 0.58 -483
0OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 98.95 98.95 0.00 115 0.22 9.95 /- 0.81 194
MapHac 2 1,000 10.80  22/11/2007 19/11/2009 17/11/2011 96.00 96.00 0.00 -4.04 -0.80 7.22 1 13.68 1.63 732
PyceKkuii TexcTurb 2 1,000 1275 06/03/2008 05/03/2009 97.50 97.50 -0.94 0.47 1535 / 15.35 111 982
Pyccxkuit TexkcTunb 3 1,200 1200 22/04/2008 - 20/10/2009 - - - - #NIANA. | #NJANA. |-

Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 100.00 100.00 0.00 0.45 2.81 /1287 0.81 688
CaH WTep6pio 2 4,000 800  14/02/2008 13/08/2009 99.90 99.40 0.00 0.15 8.37 /- 157 232
Cureprus 1,000 1070 24/10/2007 22/04/2009 - - #NIANA. | #NJANA. |-

Cnaprak T[ 500 13.00  23/01/2008 23/01/2008 100.00 100.00 0.00 0.00 0.00 13.20 / 13.20 0.22 741
Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 99.90 99.30 0.00 1057 / 10.57 1.18 456
Xne63asog Ne28 2 75 12.00  11/12/2007 - 09/12/2008 95.50 95.50 17.47 [ - 0.90 1109
Yepku3oBo 2,000 885  04/12/2007 02/06/2009 31/05/2011 100.00 100.00 0.50 4.16 /9.03 1.37 303
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 100.00 100.00 - 241 /1165 0.35 590
J0KO 2 1,500 1050  25/01/2008 25/01/2008 22/01/2010 99.20 99.20 0.00 -0.04 159 / 14.05 0.23 823
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 99.25 99.25 0.10 5.25 / 10.45 158 430
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 97.71 97.71 0.00 -0.18 121 5.95 / 13.30 0.97 721
ANnn 1,500 1099 22/02/2008 - 21/08/2009 97.40 96.75 1.08 - 13.22 / 13.22 1.49 694
Anbkop 1,500 1075 11/12/2007 11/12/2007 08/12/2009 99.40 99.40 0.00 - 1.40 0.97 / 15.70 0.12 978
Anexa 36.6 3,000 989  01/01/2008 01/07/2008 30/06/2009 100.05 98.00 -0.54 0.50 10.79 / 13.96 0.59 797
ApbGar Mpectink 1,500 10.50 21/12/2007 20/06/2008 99.70 97.00 - 0.85 13.56 / 13.56 0.57 760
Atnant M 1,000 12.25 15/11/2007 13/11/2008 99.97 98.00 0.00 -0.86 12.72 | 12.72 0.88 2352
baHaHa-Mama 1,000 11.25 26/10/2007 - 23/10/2009 99.99 99.99 0.00 -0.01 0.05 / 0.05 1.90 686
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 99.80 99.20 0.00 0.05 2.82 /12,50 0.49 664
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 99.95 99.95 0.00 0.95 0.14 15.33 / - 161 884
Bpasepc 500 12.50 20/12/2007 21/12/2007 25/12/2009 99.65 99.65 0.00 -0.09 -0.21 259 /1547 0.14 957
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 99.50 99.50 - -0.23 2.10 11.10 / 11.10 1.08 509
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 99.95 99.95 0.00 0.42 1.65 11.20 / - 1.87 493
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 100.20 97.00 0.00 2.75 1 13.14 0.57 722
[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 99.78 99.78 0.28 6.84 / 14.00 0.61 800
Iuken 3,000 9.25 20/03/2008 - 17/03/2011 94.10 94.10 11.71 [ - 2.65 530
Dukene TpeauHr 1,800 11.00 20/01/2008 20/01/2008 20/07/2009 100.00 99.00 0.00 1.86 /13.38 0.22 767
[omodmHaHe 1,000 12.50 14/02/2008 - 14/02/2008 99.80 99.00 0.45 14.88 | 14.88 0.28 896
Espocetb 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 99.60 99.60 -0.01 111 0.99 / 14.06 0.10

EpuvHas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 99.00 99.00 0.00 4.09 /12.20 0.85 624
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Wmnnoaust 300 1125 30/01/2008 30/07/2008 99.99 97.00 - -1.10 13.75 / 13.75 0.67 775
Whkom-Napa 1 700 1200 22/11/2007 22/11/2007 100.00 100.00 0.18 12.42 | 12.42 0.07 669
Wrkom-Napa 2 1,400 1200  16/11/2007 - 12/02/2010 99.87 99.80 - -0.07 -0.32 12.64 | 12.64 178 630
Wrkom-Napa 3 2,000 11.00  14/12/2007 12/06/2009 10/06/2011 99.00 96.50 0.00 - 6.08 /13.13 1.34 692
WHmapko 1,000 1050 21/12/2007 - 19/12/2008 99.80 99.80 0.00 0.04 - 1.65 / 1.65 1.09 -404
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 99.90 99.16 0.03 0.29 4.33 19.40 1.07 349
WHnpom 3 1,300 895  21/11/2007 18/05/2011 100.00 98.71 - -0.45 -0.15 9.37 1937 2.77 308
WUckpacodt 2 300 1330 04/03/2008 - 02/03/2010 102.86 102.86 0.00 -0.04 0.86 1221 /- 1.85 589
Kapo 700 1250 25/12/2007 24/06/2008 2211212009 100.30 99.50 0.00 - -0.10 4.07 1 12.99 0.57 707
Kapycenb GuHanc 3,000 975  20/03/2008 18/09/2008 12/09/2013 99.55 99.55 0.00 0.00 0.40 1.65 / 10.53 0.80 467
Koneika 1 1,200 940  18/12/2007 - 17/06/2008 96.40 96.40 0.00 0.40 -0.65 16.19 / 16.19 0.55 1006
Koneiika 2 4,000 870  21/11/2007 18/02/2009 15/02/2012 93.19 93.19 - 0.19 -3.17 4.68 | 15.23 1.08 898
Koneika 3 4,000 980  21/11/2007 20/08/2008 15/02/2012 94.74 94.74 0.00 -0.51 -3.71 11.85 / 16.45 0.68 1027
NasepHa 1,000 11.00  10/04/2008 - 08/04/2010 100.50 98.50 0.00 1155 / 11.55 1.99 525
TBP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 100.30 99.95 0.00 - 4.38 /1513 0.49 911
M. Bugeo 2,000 10.00  21/11/2007 18/11/2009 100.10 96.55 0.00 -1.66 121 /121 1.97 2701
Markur 1 2,000 934 21/11/2007 19/11/2008 100.50 100.50 -0.25 9.02 /- 0.93 317
Markut 2 5,000 820  28/03/2008 23/03/2012 98.70 98.70 0.00 1.65 - 8.74 | - 3.47 236
Mapra 1 700 14.84  22/11/2007 22/05/2008 98.09 98.09 0.19 0.76 19.22 / 19.22 0.46 1287
Mapra 2 1,000 1200 05/12/2007 - 06/12/2009 99.50 99.50 -0.02 150 12.63 / 12.63 1.65 632
Mapra 3 2,000 13.00  01/02/2008 01/02/2008 02/08/2011 98.09 98.09 0.34 0.88 150 / 21.16 0.23 1434
Matpuya 1,200 12/12/2007 10/12/2008 98.00 98.00 055 1.00 1.80 / 1.80 111 -390
MuHHecko 500 1375 13/12/2007 10/12/2009 101.00 101.00 0.70 1.00 1361 / - 1.62 723
Mup 1,000 10.50 27/12/2007 27/12/2007 99.90 99.90 0.00 -0.20 0.25 11.19 / 11.19 0.16 551
MoHeTka 1,000 10.70 15/11/2007 14/05/2009 99.55 99.55 - 0.73 /1 0.73 147 1242
MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 100.50 100.00 0.35 10.76 / - 0.99 469
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 100.15 100.15 - 115 0.92 /9.79 0.14 419
MapkeTXonn 300 13.10 03/01/2008 02/10/2008 01/04/2010 100.19 100.19 0.00 0.10 13.65 / 13.51 1.86 757
[MatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 98.40 98.40 0.00 -0.90 3.98 /13.16 0.57 724
MpoTexk 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 97.00 97.00 0.00 5.66 / 10.85 1.65 465
MsTepouka 1 1,500 1145 14/11/2007 12/05/2010 - HNIANA. [ #NIANA. |-

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

PKC 1,500 10.20 16/04/2008 15/10/2008 15/04/2009 100.00 100.00 0.00 -0.05 341 /514 0.91 -56
PocuHTep 2 400 10.00 02/01/2008 - 02/07/2008 100.00 100.00 10.37 /10.37 0.61 457
PocuHTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 100.00 99.57 0.00 -0.09 2.23 111.39 0.52 559
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 99.80 99.45 0.00 -0.21 0.24 10.61 / 10.61 0.95 468
COPYC 1,200 10.20 08/11/2007 - 05/11/2009 99.76 99.76 0.00 -0.04 0.21 0.34 /1034 1.98 1059
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 98.50 97.95 0.23 2.25 | 13.56 0.51 763
TOAN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 94.50 94.50 0.00 0.30 9.50 6.67 | 22.74 0.50 1609
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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 88.00 76.00 18.13 /18.13 1.13 1166
Ton-Kura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 98.75 98.75 0.00 4.46 | 12.03 0.95 603
YamypTHedTs 1,500 950  01/12/2007 - 01/09/2008 99.73 98.51 1.12 11.00 / 11.00 0.75 515
YK KOPA 1,000 1200  15/01/2008 15/01/2008 14/07/2009 99.50 99.20 2.02 / 15.76 0.20 983
®aatoH Aspo 1,000 1050 31/01/2008 31/01/2008 30/07/2009 100.02 100.02 1.64 110.57 0.25 492
IO TpanautCepauc 2 1,200 1150  27/11/2007 25/11/2008 100.50 100.50 11.28 /11.28 0.91 532
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  01/04/2008 01/04/2008 29/09/2009 98.80 98.80 0.00 -0.77 343 /1520 0.38 922
Arpo-Cotos 1,500 25/12/2007 21/06/2011 - - - #NIANA. [ #NIANA. |-

ArpoxonanHr 1,000 1275  18/01/2008 24/07/2009 99.00 99.00 1.00 14.09 / 14.09 1.40 778
Apkapa 1 600 1320 28/12/2007 28/06/2008 99.60 99.60 - - 14.37 | 14.37 0.46 827
Apkana 2 700 1331 21/02/2008 - 20/02/2009 98.90 98.90 - 0.19 0.22 14.98 |/ - 0.84 872
Apkaga 3 1,200 1365  03/04/2008 02/10/2008 31/03/2011 98.14 98.14 0.00 -0.66 0.34 4.61 | 16.44 0.78 1023
BenlpaHKopm 700 1090  04/12/2007 04/12/2007 02/12/2008 99.50 98.50 0.00 2,07 | 21.27 0.10 1490
rOToK 2 1,500 20/12/2007 18/06/2009 98.94 98.00 0.00 - - 0.94 /0.94 1.64 -491
3 OuHaHe 400 11.00  23/11/2007 23/05/2008 100.00 96.00 0.00 0.16 8.00 15.19 / 15.19 0.50 914
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 98.43 98.43 -0.54 -0.14 14.49 | 14.49 0.92 833
HIK 500 1245  31/01/2008 31/01/2008 98.00 98.00 0.00 -0.20 -0.17 21.03 /21.03 0.23 1464
oro?2 1,200 1295  26/02/2008 25/02/2009 98.80 97.50 - -0.75 0.45 15.33 / 15.33 0.91 902
Masa 1 350 100  15/12/2007 - 15/06/2008 100.00 84.00 0.00 14.93 / 14.93 0.64 838
Masa 2 1,000 1250  11/11/2007 09/05/2008 21/10/2011 101.00 101.00 0.00 -0.45 1.50 / 11.00 0.47 509
3% Cotos 300 1000  #N/ANAp 09/10/2007 - #NIANA. [ #NIANA. |-

Pasrynait 1 2,000 1.00  03/04/2008 - 02/10/2008 99.00 83.00 - - 11.62 /11.62 0.92 569
Paarynsi 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 99.50 99.11 0.00 -0.18 0.24 1.36 /12.23 0.40 644
Paarynsit 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 99.50 99.00 0.00 0.25 1.25 3.95 /11.90 119 583
Pycarpo 1,000 8.50 18/01/2008 19/07/2008 100.00 100.00 8.65 / 8.65 0.66 290
Cu6 Arp Mpynna 400 11.50 21/11/2007 20/05/2009 100.00 99.00 0.00 0.91 /091 152 1285
CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 - #NJANA. [ #NIANA. |-
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 99.41 99.41 0.00 -0.07 -0.59 13.49 / 13.49 0.52 754
ApnamaHT 2 2,000 11.25 22/11/2007 - 20/05/2010 98.79 98.79 0.29 0.71 12.33 /12.33 1.98 598
ATOMCTPOiI3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 99.99 99.99 - 3.59 /7.90 1.38 194
nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.09 100.01 0.04 0.15 2.76 110.17 0.80 432
[IKC ®XC Pb 500 12.00 27/11/2007 27/11/2007 24/11/2009 99.90 99.90 - 0.54 0.60 /13.18 0.09 741
XK cbuHaHCe 1,000 14.00 20/12/2007 20/12/2007 24/12/2009 99.85 96.00 0.00 -0.92 -0.06 2.04 / 30.61 0.14 2326
V/IHKoM 1,250 13.10 - 28/03/2008 28/03/2009 98.50 98.50 0.00 0.50 -1- -

WuTerpa 1 2,000 10.50 21/03/2008 - 20/03/2009 100.00 99.00 - 0.36 1117 /- 121 512
WHTerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 100.27 99.74 0.00 -0.25 1.09 5.89 /10.97 1.69 475
Kamckas nonmHa 3 500 12.80 12/12/2007 09/06/2008 04/06/2009 100.05 100.05 - 0.02 -0.38 13.32 / 13.32 0.54 721
JICP 1,000 10.00 20/03/2008 - 20/03/2008 100.50 100.00 0.00 0.25 9.54 [ 9.54 0.38 387
JICP WHesct 2,000 10.70 04/12/2007 03/06/2008 08/12/2009 100.70 100.00 0.00 3.00 /10.31 0.54 455
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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 104.50 103.00 - - -1.15 1131 /- 2.81 492
MVAH 2,000 1237 04/03/2008 02/09/2008 02/03/2010 89.99 89.99 0.00 0.17 -4.51 9.92 / 27.64 0.65 2041
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 100.30 100.30 0.00 0.41 10.33 / 10.33 0.73 450
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 101.50 101.00 0.10 0.15 1.35 1050 / - 159 434
Mepecset 200 1750  #N/ANAp 02/10/2007 - #NIANA. | #NJANA. |- -
MK 5 1,120 920  20/11/2007 - 20/05/2008 99.00 99.00 -0.80 11.47 | 11.47 0.50 1061
PWpynn 1,200 11.85  27/12/2007 26/06/2008 26/12/2009 98.50 98.50 0.00 -0.46 4.58 | 14.68 0.57 860
CrpoiiTpaHcras 3,000 960  26/12/2007 - 25/06/2008 101.35 100.20 853 /- 0.61 282
Cysap-Ka3aHb 900 1250  01/04/2008 01/04/2008 31/03/2009 99.20 99.20 059 -0.08 4.54 | 14.90 0.38 894
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 99.90 0.00 3.87 /1143 0.65 557
FOCKK 600 13.00 01/01/2008 01/07/2008 100.20 100.20 13.01 / 13.01 0.58 708
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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 100.859375 100.92 0.03 -0.08 3.97 0.122 1.128 1.155
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 101.421875 101.48 0.02 -0.16 3.88 2.648 1.913 1.978
T45/812/31/11 4.625 31/12/2011 16.131MMM 102.203125 102.27 0.00 -0.23 4,04 2.808 3.729 3.873
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 101.6875 101.75 -0.05 0.22 4.39 221 7.213 7.547
T41/2 02/15/36 45 15/02/2036 26.397MMM 96.734375 96.80 -0.13 -0.16 471 211 15.565 15.416
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 141.6090 142.11 -0.16 2.72 5.73 1335 6.9 10.080
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 180.04 180.54 -0.24 -0.98 5.95 142.79 10.01 18.60
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 113.0000 113.25 0.00 -0.15 5.64 126.3 6.8 7.758
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 113.0000 113.25 0.00 -0.15 5.6390 126.3 6.8 7.758
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.58 98.78 0.01 2.02 5.39 133.11 0.53 0.54
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 92.25 92.50 0.00 2.02 5.41 139.62 3.20 3.08
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 113.00 113.25 0.00 -0.15 5.64 126.32 6.81 7.76
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.87 106.12 0.00 0.05 454 51.22 1.84 1.96
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 127.04 127.24 0.03 011 4.96 75.35 5.34 6.82
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.6460 36.06 -0.01 -0.01 98.85 #N/AN Ap 0.9 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.5220 35.92 -0.08 -0.08 64.83 #N/AN Ap 16 #N/AN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 36.5770 36.99 0.00 0.00 44.93 #N/AN Ap 26 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 36.0290 36.53 -0.04 -0.04 32.56 #N/AN Ap 36 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 36.0290 36.58 -0.14 -0.14 24.86 #N/AN Ap 45 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 428.32 #N/AN Ap 03 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 118.50 119.00 0.06 0.06 4.45 58.47 175 2.09
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 122.04 122.54 0.02 0.02 5.05 104.66 339 4.26
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 127.62 128.12 -0.19 -0.19 5.48 129.42 4.96 6.51
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 140.23 140.48 -0.19 -0.19 5.50 126.19 6.42 9.32
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 159.64 160.14 -0.20 -0.20 5.83 142.15 731 12.01
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 146.67 147.17 -0.33 -0.33 6.01 149.76 10.00 15.22
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 114.42 114.52 0.12 0.12 6.06 141.83 13.01 15.27
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 103.32 103.39 -0.01 -0.11 424 26.63 1.06 113
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 106.88 107.01 0.00 0.23 4.64 63.80 3.08 3.46
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 98.02 98.33 0.00 0.27 4.56 40.06 5.68 5.84
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 119.12 119.62 0.00 1.96 5.85 130.85 10.79 13.37
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.48 106.63 -0.06 -0.06 5.13 120.07 1.39 1.48
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.62 113.05 -0.13 -0.13 5.33 145.41 2.32 2.69
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.50 114.06 -0.16 -0.16 5.86 163.95 5.37 6.29
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 109.29 109.74 -0.03 -0.03 6.02 165.95 6.67 7.49
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 120.02 120.52 0.23 0.23 6.51 199.69 10.22 12.54
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 148.56 149.06 0.22 0.22 6.44 186.46 11.21 17.06
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 111.45 112.42 0.16 0.16 6.47 182.72 12.77 14.50
KAZAKHSTAN (BBB/Baa2/BBB)

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

MEX10 3/8 02/17/09 10.38 17/02/2009 970.412MM 107.26 107.46 -0.02 -0.02 451 55.91 1.21 1.32
MEX 7 1/2 01/14/12 7.50 14/01/2012 874.959MM 109.19 109.34 -0.10 -0.10 5.03 102.30 3.56 3.97
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 142.33 142.71 -0.09 -0.09 531 99.55 6.13 8.87
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 103.74 103.74 -0.21 -0.21 5.08 77.29 8.57 9.29
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 163.97 164.32 -0.03 -0.03 5.81 130.84 9.57 16.29
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 110.57 110.95 -0.10 -0.10 5.94 132.06 12.96 14.55
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 5.18 123.78 1.29 1.35
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.50 158.44 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 6.43 226.84 4.79 5.36
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.77 236.73 7.08 9.04
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 -0.75 6.52 203.86 9.29 13.40
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 211.44 11.80 11.64
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.36 106.73 0.00 -0.13 473 81.30 141 1.56
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 108.73 109.10 0.00 -0.28 5.13 109.29 3.84 4.19
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 106.06 106.56 0.00 -0.26 5.35 115.60 5.24 5.73
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 121.28 121.78 0.00 -0.25 5.58 120.77 6.72 8.43
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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 111.23 111.23 0.00 -0.06 5.12 121.36 1.44 1.67
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 111.93 112.33 0.00 -0.03 5.30 120.97 2.63 317
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.48 116.48 0.00 -0.13 6.26 209.84 470 5.62
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 96.01 96.38 0.00 -0.20 6.04 178.62 6.80 6.88
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 101.33 101.83 0.00 -0.29 6.81 236.97 8.11 8.52
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 103.91 104.26 0.00 -0.30 6.96 246.80 9.69 10.31
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 96.04 96.42 0.00 -0.07 7.19 257.14 12.04 11.75
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 104.40 104.90 0.00 0.00 5.58 #N/AN Ap 0.29 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 103.10 103.60 -0.01 -0.19 5.76 183.96 2.95 3.08
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 107.49 107.87 -0.06 -0.28 6.02 189.09 4.46 4.95
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM 101.31 101.45 -0.01 -0.01 5.92 180.31 0.89 0.97
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 110.86 111.36 -0.12 -0.12 7.58 340.95 2.99 3.47
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 101.90 102.30 -0.33 -0.33 8.10 389.28 5.18 5.33
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 134.24 134.74 -0.24 -0.24 8.64 427.94 6.22 8.58
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 80.85 81.25 -0.76 -0.76 8.41 396.39 8.20 6.88
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 370.70 9.33 8.92
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 352.77 9.50 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 384.35 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 8.49 7.29 104.28 104.72 0.00 0.27 2.75 52 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.11 7.04 101.41 101.47 -0.01 0.01 0.45 287
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.05 6.30 100.89 100.97 0.00 -0.03 0.49 202 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.03 6.96 110.43 110.68 0.03 -0.04 5.12 268
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.22 6.96 106.26 106.51 -0.03 -0.13 1.57 303 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.13 7.99 101.36 101.61 0.03 -0.20 5.61 366
CASHYD10 1/2 02/13 CASHYD Financial 105 15/02/2013 60MM  #N/AN.A. #N/ANA. #NIANA.  #NJANA.  #NJANA. #NIANA. #N/ANA.  #NJANA
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 512.611MM 5.67 5.78 99.12 99.37 0.00 -0.09 477 186
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.62 5.58 108.98 109.28 -0.04 0.11 1.80 163
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.35 5.49 106.02 106.12 0.00 -0.06 257 146
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 831 6.11 115.70 115.95 -0.01 -0.01 421 200
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 6.00 6.21 97.73 98.23 0.00 0.02 5.83 204
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 6.99 6.83 102.93 103.08 0.07 -0.16 8.00 195
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.78 6.47 127.07 127.32 0.12 0.11 11.58 176
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.80 6.70 102.40 102.65 -0.02 -0.14 1.88 278 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.89 6.49 101.35 101.49 0.00 -0.04 0.94 228 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.65 5.75 100.97 101.01 -0.01 0.01 0.26 173
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.03 6.74 104.20 104.45 0.00 -0.13 2.60 280 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 174 7.05 103.29 103.54 -0.02 -0.08 351 299
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.96 5.77 102.31 102.56 -0.03 -0.05 1.78 185 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.42 6.71 102.23 102.54 -0.02 -0.05 1.23 267
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.58 7.70 107.69 107.93 0.00 0.00 4.88 350 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.45 713 103.19 103.44 0.03 0.08 5.72 280 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.99 7.96 100.07 100.08 0.00 -0.12 0.03 449
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.97 731 98.46 98.71 -0.01 -0.12 317 330 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.74 7.99 96.83 97.08 0.03 -0.13 6.14 -2
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.48 6.40 105.38 105.62 -0.03 -0.13 1.46 246
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.74 6.41 103.21 103.46 -0.02 -0.15 2.05 247
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.95 6.82 105.23 105.48 -0.02 -0.08 337 285 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 791 7.55 104.20 104.45 0.03 -0.04 5.94 322
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.47 7.86 100.30 100.38 0.00 -0.02 0.53 317 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.93 10.33 96.52 96.77 -0.20 -0.20 5.40 598
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 779 6.49 102.55 102.80 -0.03 -0.03 176 257
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.28 6.88 101.21 101.46 0.00 -0.18 2.64 296
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.43 7.63 98.56 98.81 0.00 -0.17 433 352 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 757 8.44 98.96 99.21 0.00 -0.03 5.69 95
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.18 6.30 100.84 100.99 0.00 -0.07 0.93 222
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.77 7.16 95.96 96.21 -0.26 -0.26 6.02 282 BE+A3IBEB
23 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 6.10 100.50 100.61 0.00 0.06 0.72 190 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.26 7.24 98.98 99.23 0.00 0.13 6.03 260
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.78 6.36 101.29 101.54 0.00 0.00 2.68 241 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.96 6.49 103.02 103.27 0.00 0.01 441 238
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.16 8.93 99.58 99.65 0.00 0.00 0.47 476
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.05 10.24 93.05 93.30 0.01 -0.14 2.55 630
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.72 11.30 91.16 91.41 0.00 -0.11 5.29 736
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.22 6.94 100.11 100.36 0.00 0.10 5.63 217 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.82 6.12 100.71 100.88 0.00 0.06 1.04 214
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.19 6.26 104.15 104.40 -0.02 -0.12 3.40 221 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.24 7.04 101.11 101.36 0.00 -0.07 5.58 178
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.34 6.36 98.40 98.65 0.03 -0.10 12.73 209
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.54 9.46 99.49 99.61 0.00 -0.09 0.46 521
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.26 8.35 99.69 100.03 -0.02 0.11 1.34 436
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.63 7.09 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 8.55 7.75 103.50 103.50 -0.50 -0.50 311 388 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.00 497 103.05 103.16 -0.05 -0.05 0.42 98
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.64 5.24 102.35 102.48 -0.03 -0.03 0.50 99
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8,51 5.33 114.54 114.74 -0.11 -0.11 3.07 122
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.81 5.62 116.72 116.92 -0.13 -0.13 4.42 152 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.05 5.96 110.00 110.00 -0.50 -0.50 5.34 154
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.06 5.98 101.00 101.00 -0.13 -0.13 6.80 156
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.16 6.23 116.92 117.12 -0.34 -0.34 7.32 180
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.09 5.18 104.52 104.72 0.07 0.07 3.77 73 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.64 3.89 101.39 101.39 0.00 -0.05 172 62
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 278 4.17 95.51 95.62 0.00 -0.20 291 54
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 378 451 96.14 96.14 0.00 -0.12 4.30 62
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.70 4.47 94.65 94.65 0.00 -0.15 5.53 38 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.05 4.55 108.51 108.51 0.01 -0.28 8.60 11
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 431 454 88.08 88.08 -0.52 -0.94 16.32 15
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.16 4.82 99.09 99.09 #N/ANA. 0.39 1.29 95
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 551 5.52 99.77 99.97 -0.42 -0.42 5.25 108 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.70 5.58 100.72 101.22 -0.41 -0.41 5.76 112
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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 5.02 103.38 103.51 -0.01 -0.01 118 108 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 759 475 103.77 103.77 -0.14 0.14 118 89
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.67 7.13 100.86 101.30 -0.03 -0.06 174 316 -/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 8.25 9.91 95.19 95.63 0.01 -0.03 221 594

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.97 10.35 88.93 89.43 0.00 -0.42 477 -9 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.34 10.27 90.78 91.28 0.03 -0.33 5.12 -7

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.24 9.32 89.06 89.56 0.03 -0.22 9.91 22

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 8.70 7.78 101.80 102.26 -0.03 -0.13 177 92

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.06 7.82 100.54 101.04 0.00 0.00 253 384

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.94 8.30 103.23 103.73 -0.02 -0.51 361 423 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.68 8.39 103.39 103.89 0.03 -0.17 571 11

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 8.11 8.01 101.11 101.61 0.45 0.45 6.47 345 B/B1/CCC
PETROZ 8.37 10/22 PETROZ Energy 8.37 01/10/2022 75MM  #N/AN.A.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
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HacTosiwmit JOKyMEHT NpefioCTaBNEeH UCKIIOUMTENBHO B NOPSiaKe MHGOPMALMM 1 He SIBMSIETCS MPEAMNoXeHeM O NPOBEAEHUM onepaLuil Ha pbiHKe LieHHbIX Gymar, W, B 4aCTHOCTHW, NPeanoxeHemM o6 ux nokymnke
1K npopaxe. VCTOuHMKM, UCnonb3ayemble Npu HanUcaHuu faHHoro otyeta, UOK «Anemap» paccMaTpuBaeT Kak 4OCTOBEPHble, 0aHako DK «Anemap», ero pykoBOACTBO W COTPYAHUKMA He MOTYT rapaHTUpoBaTh
abContoTHbIE TOYHOCTb, MOHOTY W AOCTOBEPHOCTb NMPeAoCTaBNAeMOil MHOpMaLmMn. OLEHKM 1 MHEHWS, OTPaXEHHbIE B HACTOSILLEM [JOKYMEHTE, OCHOBaHbI UCKIIOUMTENBHO Ha 3aKmioyeHusix aHanuTkoB NOK B

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

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

4acTi NPy COBEPLUEHUM OnepaLii ¢ LieHHbIMI Bymaramu.

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

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