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B3rNAL HA PbIHOK

Makpo3akoHOMMKa

OepepanbHas pesepBHas cuctema CLUA B yeTBepr, kak W OXWAanoch, B BOCbMOW pas
noapsga ocTaeuna 6e3 uameHeHi 6a3oByl0 NPOLIEHTHYHO CTaBKy, cOCTaBnstoLLyto 5.25%,
1 BHOBb HasBana MHMNAUMIO OCHOBHbIM (predominant) puckom ans skoHomuku CLUA.
AmepukaHckuin LIB oTMeTUR HekoTopoe ynyylleHne nokasaTenei MHANALWY, Ho 3asBun,
4TO MoKa He YBEepeH B YCTOYMBOCTM 3TOM TEHAEHLUMW U 0BpaTun BHUMAHWE Ha PUCKM,
koTopble B Oymyluem MOryT npuBecTu k ee yckopeHuto. ®PC Takke HEMHOro ynyywuna
oueHky cuTyaumn B akoHomuke CLUA. Hukaknx HamekoB Ha BO3MOXHOCTb CHIKEHWS B
Oyoywem crommoct kpeautoB ®PC B onybnukoBaHHOM NO uUTOram 3acefaHus
33sIBNEHUN MHBECTOPbI HE Halwmnu. Takum o6pa3oM, B YCIOBUSIX HEKOTOPOTO CHUKEHMS
TEKYLMX nokasaTtenen pocta notpebutensckix ueH ®PC caenana B 4eTBepr SBHbIN
aKLEHT Ha byayLime pycKM, CBA3aHHbIE C BO3MOXHOCTBIO YCKOPEHNS MHGNALmMK. PelueHne
OPC 0 coxpaHeHWu CTaBKi OBEPHANT Ha ypoBHeE 5.25% ObIno NPUHSATO eAMHOrNacHo.

Ba3soBble aKkTuBbI

Wrorn 3acegaHus FOMC npakTuyecku He OTpasunmucb Ha CTOMMOCTW Ka3HauemcKux
obssatenbcte CLUA. Ckynble kommeHTapum ®eppesepBa OTHOCUTENBHO WX BWAEHWS
TEKyLLet 3KOHOMWYECKOW CWUTyauuu MPEeAnonaralT COXPaHEHWE TeKylueid CTOMMOCTM
3aeMHbIX CPEACTB B CpegHeCcpoyHoi nepcnekTuse. [loxogHocTb 10-neTHuX 0b6s3aTenscTs
npubaswuna 2 6.n. u coctasnset 5.12%.

Pa3su BalOLLneca pbIHKA

[locTKeHe pUCKOBBIMM  JOMraMu  MpUBMeEKaTeNbHbIX LIEHOBbIX YPOBHEW BepHyna
"anneTuT" CreKyNnsTUBHO HACTPOEHHbIX WHBECTOPOB. B panbHeiwem cutyauus Oymet
33BMCETb OT AVHAMUKW pbiHKA Da30BbIX aKTUBOB, MOCKOMbKY BbIKMAATENbHAS NO3MLNS [0
BcTpeun FOMC cobirpana He B nomb3y [ONMOB passuBalolmxcs cTpaH. MHoekc EMBI+
nogpoc go 410.28 (+0.81) n., ero cnpaj cokpatuncs Ao 167 (-2) 6.n.

PbiHOK py6neBbix obnuravuit

TNokanbHbIit 4ONTOBOM PbIHOK MPOAOIKAET MHEPLIMOHHBIN, HO CNabblilt POCT Ha OXWAAHMSX
JanbHeiiwero ykpennenus pybns LIb. OpHako cyliecTBEHHOe COkpalueHune pybnesoit
NMKBWAHOCTY B KOHLIE KBapTana BbI3bIBAET ONaceH1e CHKEHUS KOTUPOBOK B HAYane uors
(nodpobHee Ha cmp. 2).
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NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBkK

OuepeniHoe COKpaLLeHWe NMUKBUAHOCTM OTMEYEHO cerofHst yTpom. MokasaTtenb cocTaBun
1,274.8 (-68.8) Mnpg py0., 4TO CBMAETENLCTBYET O MPOLOMMKEHUM pacyeTa ¢ KpeauTopamm
nocne npopaxu aktueos KOKOCa. K Tomy xe, BYepa npou3BoamMnach aBaHcoBas ynnata
Hanora Ha npubbinb. OCHOBHOE CHIXXEHUE 3aMeUeHO NuLLb B Aeno3uTax 6aHkos B LIB, oHu
cocTasunn 774.9(-78.9) mnpg pyb., Toraa Kak octatku Ha kopcyeTax Bbipocnn Ao 499.9
(+10.1) mnpg py6.

CuTyauus Ha MeXOyHapoaHOM [EHEXHOM pblHKe CTabumbHa, 3-MecsyHas cTaska Libor
coxpaHsieTcs Ha yposHe 5.36%. [uHammuka poccuiickux NDF oTpearupoBana Ha uToru
3acefanns FOMC pocTom CTaBoK Mo AONNapoBbIM KOHTPAKTaM C UCMOMHEHUEM 0 3 Mec
00 3-5%, npu 3TOM BONATUIbHOCTb CTABOK MPAKTUYECKW He KOCHYnacb AOAroCpPOYHbIX
KOHTPaKTOB.

MHBeCTULMM: POKYC Ha NUKBUMOHOCTb

NokanbHbIi 4ONTOBOW PbIHOK MPOAOITKAET WHEPLIMOHHBINA, HO Cnabblil POCT Ha OXMAAHMAX
JanbHenwero ykpennexus pybns LIB. OpHako cyllecTBeHHOe CcokpalleHve pybrnesoit
NIMKBUOHOCTW B KOHLE KBapTana BbI3bIBAET ONACeHMe CHUXEHWS KOTMPOBOK B Havane
uonsi.

CekTOp rOCYAapCTBEHHbIX BbIMYCKOB CTaHOBUTCA 6omee wHAMKaTWBHbIM. B TeueHue
HeAenn WHBECTOPbl Tak W He CMOTMN ONPedenuTbCs B MPEAnoYTEHUSX MO ArpaLum,
rnonepeMeHHo Mokynas TO [JanbHWA, TO KopoTkuiA cermeHT O®3, utOo OTpaxaer
NpOTUBOPEYMBOCTL MPOTHO30B B KPATKOCPOYHOI nepcrekTuse. KopnopaTuBHbIii CexTop, a
VMEHHO BbICOKONMKBMAHAS €ro 4acTb, BbImMSAAT Oonee cTabunbHo. WHTEpec k
OeHumapkam [JOBOMBHO BbICOK, HECMOTPS Ha BbICOKME LIEHOBbIE YPOBHW B HOMbLUMHCTBE
"tpuiuex”.

B panbHeiiwem cutyaums B Oymarax nepBoro ypoBHs OydeT onpegensaTbCs  kak
BO3MOXHbIMA Mepamu LIB no ykpenneHwo pybns, 4TO npuBREYeT HOBbIM KanuTan
VHOCTPaHHbIX WHBECTOPOB, Tak M (haKTOPOM NeTHero 3atiwbs. W B TOM, M B Apyrom
cryyasix Mbl COXpaHseM HenTpanbHbI B3rNSA HA NEPBbIN SLLENOH, 0TAABas NPeanoYTeHNs
Bymaram C BbICOKON KYNOHHOWN CTaBKOM.

WHBecTMUmMm: dokyc Ha JOXOAHOCTb

BeicokopoxoaHble pybrnesble Jonm Ha POHE aKTMBM3ALMW NMEPBOKNACCHbIX BbIMYCKOB HE
nokasanu 3Hauumbix ABvxeHui. Koppensuws ¢ GeHumapkamu B MOCNeAHWE HECKONbKO
Hefenb BeCbMa NOCPEACTBEHHAs, YTO CBUAETENLCTBYET O MEHbLUEM PbIHOYHOM PUCKE B
KauecTBEHHbIX BbiMyckax BTOPOro alenoHa. [lo mepe BXoxaeHus (uilek B CTaguio
netHoro GOKOBOrO ABWXEHMS, OXWAAEM aKTUBM3ALMM CMpoca Ha BbIMYCKA C BbICOKOM
KyMOHHO CTaBKOM.

|/|HBeCTVILLI/IOHHbIe naeun

YK Kopa. CrusiHue ¢ rpynnoit "Xonuzgen" [OMKHO NPUBECTU K CHUXEHWUKO AOXOAHOCTU MO
BbINycKy A0 ypoBHs 10.60% (-200 ©.M.), kK TOMY e, BbICOKMIA KyMOH, YCTaHOBMEHHbIA NO
BbINYCKY, ABMSETCA OLHUM 13 CaMbIX BbICOKUX B CEKTOPE TOProBMM.

MactepbBaHk 2. Mpemus 3a BxoxaeHus Boinycka MactepbaHk 3 B KOTMPOBaNbHbIA CIMCOK
"Al" MMBB, Ha Haw B3rnsg, CRMILKOM 3aBbllleHa. AOEKBaTHbIN CNP3A Mexay OByMS
BbiNyCKamMn 3MUTEHTa oueHuBaem Ha ypoeHe 150 6.n., cnpasegnuBas BOXOQHOCTb MO
BbInycky coctasnset 10.4%.

BaroHmaw 2. ®uHaHCOBbIE pe3ynbTaTbl KOMNaHUW Mo UToram | kBapTana Mbl OLEHWBaeM
Kak ycrieluHble, OAHAKO PbIHOK He OTpearvpoBan MOMHOCTBHO CHWXEHUEM [OXOHOCTY.
CnpaBe/MBYt0 JOXO[IHOCTb MO BbINYCKY OLIEHMBAEM Ha ypoBHE 12.1%.

CeBkabenb 2. Cnvwkom y3kuin cnpag k 6onee anuHHomy Beinycky Ceskabenb 3. K Tomy
Xe, wWTorn | KBapTana no3BONAKT BCEM BbIMyCkaM 3MWUTEHTA COKpPaTUTb Chpaa K
PbibuHckkabento. TMoTeHynan CHWKEHUS JOXOAHOCTM MO BbINYCKy oueHusaem B 60 6.n.,
OfiHaKo OH MOXeT ObITb OrpaHUYEH HEBLICOKOM AtopaLinei.

Amypmetann 2. HeoBoCHOBaHHO LUMPOKWA CMP3Z K aHaMOMM4HOMY Mo [topaLym Bbifycky
Meuen 2. CnpasegnmBbliit cnpag k O®3 ouenuBaem Ha yposHe 270 6.n. nnm 130 6.n. K
Meven 2. K Tomy e, 370 npennonaraeT COKpalleHWe [AOXOAHOCTM MO BbIMyCKy
AwvypmeTtann 1 Ha 10-15 6.n.

Bonratenekom 2. Tekylias AOXOAHOCTb MO BbiMYCKy paBHa Gornee AMMHHOMY BbIMyCKy
BonraTenekom-3. MoTeHUman CHKeHUs JOXOAHOCTM oLeHnBaem B 40 6.1.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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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@ Pycckuit TekcTunb 3

[ ]
MenibH. Komb. - B".”‘Eknaa“p%%'écﬂjﬂb'*a“

° @ 3epHoBas koM. HacTiowa
@ Kapar2
MK Espocepauc @ Xneb3asop Ne28 2
.Mvm'leH/J oy
e MKX 2 @Hosble Yepemywku 2
OpKoH npoayKT
®
@ KpacHsiii Borateips DANTAMOP 3
@ CuHeprus [bimoB

[ J
Bocrok-Cepauc
® Tanocro 2 P

®QOwena
® 30KO0 2
[ ]
Oreu. Mekapcsa 2

@ Bantuka

[ ]
Yepku3oso

® AnagywkiH 2

® OHMMUNK

@ Can Vhtepbpio 2

@ apHac 2

.BBJ]Z

Mod. Duration

/

5.00 -

29 nioHs 2007 .
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.

53

16.00
15.50
15.00
14.50

14.00
® HIK
13.50 @ Apkapa 1

13.00 e o0M02

Apkapa 2 ®\ocCenspom

12.50
12.00 @ Arpuka

1150 @ Cu6 Arp l'pynna

11.00 ®GenpanKopm

10.50 @ Pasrynait 3 °
CopipyxecTeo
10.00 @ Pasrynan 2

9.50
®113¢ Coios

9.00
®pycarpo
8.50 yearm
@ [laBa 2
8.00
7.50
7.00
6.50

6.00

550
MenbH. Kom6.
[ ]
5.00 -

Mod. Duration

29 nioHs 2007 T. Crp.12/37
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Py6nesble obnurauun. CTpoutensCcTao.

15.00

14.50

14.00

13.50

13.00

12.50

12.00

11.50

11.00

10.50

10.00

9.50

9.00

8.50

8.00

7.50

7.00

6.50

6.00

5.50

° [IKC ®XC PB
@ 0CKK

@ Kamckaa fonmHa 3

® PUMpynn

Wnterpa 1
[ ]
@ [lepecser @ Anamant 1

Kamckas gonuva 2

® |yH?2
ncP

nVK 5
® @/ICP Mnesct

.Mmpakc 1

® nasMocCrpoii 2
[ ]

MetpocTpoil g CrpoifTpanclas

Mupakc 2

®JICP

.AAaMaHT 2

L M-WHpycTpus

Mod. Duration

5.00 -

29 nioHs 2007 .
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

003 25057 40,817 7.40 25/07/2007 20/01/2010 103.90 103.71 - -0.13 592 /- 221

003 25058 40,655 6.30 01/08/2007 30/04/2008 100.85 100.80 0.03 -0.08 539 /- 0.77

003 25059 40,821 6.10 25/07/2007 19/01/2011 100.50 100.41 -0.09 -0.07 6.09 / - 3.01

003 25060 40,734 5.80 01/08/2007 29/04/2009 100.35 100.17 0.03 - 0.06 5.77 | - 1.65

003 25061 30,800 5.80 08/08/2007 05/05/2010 100.10 99.90 0.20 0.20 593 /- 248

003 26198 42,117 6.00 04/11/2007 02/11/2012 99.30 99.05 0.02 -0.03 6.18 / - 4.30

003 26199 26,883 6.10 18/07/2007 11/07/2012 100.40 100.20 - 0.10 0.05 6.17 / - 4.08

003 27019 8,800 10.00 18/07/2007 18/07/2007 100.24 100.24 -0.01 -0.08 -0.37 537 /- 0.05

003 27020 8,800 10.00 08/08/2007 08/08/2007 100.98 100.50 0.24 3.15 /- 0.11

003 27025 25,806 6.00 #NIAN Ap 13/06/2007 - - - #NIANA. | #NIANA. |-

003 27026 16,000 7.00 12/09/2007 11/03/2009 101.50 101.00 - - 5.77 I - 153

003 46001 60,000 10.00 12/09/2007 10/09/2008 103.29 103.10 -0.13 -0.37 740 / - 1.07

003 46002 62,000 9.00 15/08/2007 08/08/2012 109.80 109.50 -0.05 -0.20 6.32 / - 391

003 46003 37,298 10.00 18/07/2007 14/07/2010 109.89 109.70 -0.26 6.51 / - 245

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

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

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

003 46012 40 121 03/10/2007 05/09/2029 74.46 74.46 0.01 0.28 0.23 6.39 / - 14.02

003 46014 58,290 9.00 12/09/2007 29/08/2018 109.36 109.33 0.00 -0.16 6.53 / - 7.09

003 46017 79,995 8.50 15/08/2007 03/08/2016 106.80 106.60 0.03 0.00 -0.22 6.32 / - 6.27

003 46018 109,163 9.00 12/09/2007 24/11/2021 111.73 111.65 0.24 -0.36 6.45 / - 8.35

003 46020 63,997 6.90 15/08/2007 06/02/2036 102.85 102.77 0.16 -0.84 6.79 / - 11.80

003 46021 29,972 800  22/08/2007 08/08/2018 100.60 100.40 0.05 -0.35 6.33 / - 7.26

Mockea

Mocksa 29 5,000 1000 05/12/2007 05/06/2008 103.85 103.85 -1.25 579 / - 0.86 20
Mocksa 36 4,000 10.00 16/12/2007 16/12/2008 105.30 105.30 6.26 / - 1.32 56
Mocksa 38 5,000 1000 26/12/2007 26/12/2010 112.50 111.45 -0.53 6.24 | - 2.89 23
Mocksa 39 5,000 1000 21/07/2007 21/07/2014 110.40 110.40 0.04 -0.04 6.37 / - 4.99 8
Mocksa 40 5,000 1000  26/07/2007 26/10/2007 101.42 101.42 -0.20 5.68 / - 0.30 27
Mocksa 41 3,378 1000 30/07/2007 30/07/2010 107.85 107.85 6.01 / - 2.52 4
Mocksa 42 3,000 10.00 13/08/2007 13/08/2007 101.01 101.00 0.00 182 /- 0.12 -349
Mocksa 43 5,000 10.00 17/08/2007 17/05/2008 103.50 103.50 6.04 / - 0.80 45
Mocksa 44 20,000 1000 24/12/2007 24/06/2015 110.30 110.30 -0.01 6.42 / - 5.69 13
Mocksa 47 10,000 1000 28/07/2007 28/04/2009 105.93 105.93 -0.97 5.90 / - 1.59 14
MyHuyunanbHble u cybgpedepasnbHble

ActpaxaHb 500 950  13/09/2007 17/12/2009 101.75 101.75 0.00 8.89 / - 2.02 291
BalukoprocTaH 4 500 8.02 13/09/2007 13/09/2007 100.54 100.00 0.00 -0.13 6.73 / - 0.20

BalukopTocTak 5 1,000 802  07/11/2007 04/11/2009 102.80 102.80 0.00 0.01 6.82 / - 2.03 95
Benoropopickas 061, 2 320 1350  29/10/2007 29/04/2008 104.84 104.84 0.00 0.29 752 | - 0.75

Benoropopckas 061. 3 2,000 8.38 15/08/2007 10/11/2010 102.40 102.40 0.00 0.25 7.78 | - 2.74

29 nioHs 2007 .
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Security Name

Mocksa 43
Benoropoackas o6n. 4
Bonrorpap 1
Bonrorpag 2

Bonrorpapckas o6n. 253
Bonrorpapckas o6n. 261
Bonrorpapckas o6n. 351

BopoHexckas o6n. 1
BopoHexckas 06n. 2
BopoHexckas 06n. 3
WkpyTckas obn. 241
WkpyTckas obn. 312
WpkyTckas obn. 311
MpkyTckas obn. 313
WpkyTckas obn. 314
KasaHb 3

Kanyxckas o6n. 1
Kanyxckas o6n. 2
Kapenwus

Kuposckas o6n. 1
Kuposckas o6n. 2
KnuHckuit p-H 1
KnuHckuit p-H 2
Komun 5

Komu 6

Komn 7

Komn 8
Koctpomckas obn. 4
KpacHopapckuit kpait
KpacHosipck 5
KpacHosipckuit kpait 3
KypraHckas o6n.
JleHuHrpazckas obn. 2
JleHuHrpazckas obn. 3
Jinneukas o6bn. 3
Jlvneukas o6n. 4
MarapaH

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

Issue size
(RUR MMM)

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

Coupon
(%)

10.00

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

Next coupon

17/08/2007
25/07/2007
19/07/2007
19/09/2007
21/11/2007
20/12/2007

14/09/2007
17112/2007
02/07/2007
22/07/2007
24/10/2007
20/09/2007
25/07/2007
26/09/2007
20/08/2007
2411212007
03/09/2007
10/12/2007
21/09/2007
27/09/2007
#NIAN Ap
15/11/2007
24/09/2007
14/10/2007
23/11/2007
05/09/2007
11/09/2007
#NIAN Ap
18/10/2007
03/10/2007
17/09/2007
12/12/2007
14/12/2007
19/09/2007
24/07/2007
17/09/2007
23/08/2007
19/08/2007
24/07/2007
02/10/2007

Maturity

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

Ask

103.50
100.59
101.20
103.00
100.90
104.00
103.69
102.50
108.00
107.45
101.00
100.40
101.84

99.99
100.50
100.97
100.00
102.70
100.50
101.00
100.65

101.28
102.85
113.20
110.00
100.50
102.40

101.20

99.70
101.25
121.00
124.00
100.07
101.50
104.10
100.00
100.69
107.50
106.35

Bid
103.50
100.40
101.20
103.00
100.50
103.65
103.40
102.50
108.00
107.45
101.00
100.40
101.60

99.99
100.01
100.97
100.00
100.00
100.31
101.00
100.65

101.28
102.85
113.20
110.00
100.50
102.40

100.81

99.70
101.25
121.00
124.00
100.07
101.50
103.70
100.00
100.69
107.50
106.35

ldchng 5d chng net

net

0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00

0.00

0.00

0.00
0.00
0.00
0.00

0.00

0.12

0.20
0.80

0.22
0.52

0.02

-1.20

0.00

1.75

-0.02

-0.09

0.05

-0.10

-0.13

1m chng
net

-0.10
-0.50

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

1.75
0.05
-0.30

- #NIANA. [ #NIANA. |-

-0.75

-0.53
-0.42
-0.30

YTM [ YTP

6.04 / -
727 |-
827 /-
825 /-
797 [ -
791 /-

.-
766 /-
770 / -
820 /-
9.30 /-
742 | -
8.08 /-
755 /-
7711 -
172 /-
9.20 / -
8.36 / -
790 /-
732 /-
838 /-

8.92 /-
719 /-
729 [ -
7.00 /-
716 /-
766 /-

7.03 /-
6.56 / -
897 /-
716 /-
798 /-
6.85 / -
765 /-
783 /-
851 /-
594 /-
6.74 | -
754 | -

Mod. Dur.

0.80
3.54
0.92
2.07
243
1.28

0.42
1.69
3.01
0.05
118
2.08
1.46
134
1.86
0.45
3.28
2.46
0.67
191

1.20
0.45
2.58
4.67
5.25
0.63

117
114
2.05
2.70
4.92
0.21
3.19
1.07
1.63
0.13
154
2.26

OAS
Spread

45
115
257
231
196

215
186
189
-1488
165
199
272

185
362
222
124
197
232

314
169
127

70

206

133
122
299
114
165
142
152
212
265

55

96

54
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Security Name

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

Caxa (Akytns) 6

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

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

Yda 4

Yda 5

Xabaposck 6

XMAOQ 5

YyBaLms 4

YygaLms 5
fApocnaenb
fApocnasckas 0bn. 2

Issue size
(RUR MMM)

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

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

Next coupon

17/08/2007
23/10/2007
2411012007
02/11/2007
25/10/2007
13/07/2007
24109/2007
30/08/2007
18/09/2007
2410812007
21/09/2007
13/07/2007
13/09/2007
16/08/2007
18/09/2007
16/08/2007
19/07/2007
27109/2007
31/08/2007
23/08/2007
13/10/2007
09/11/2007
26/12/2007
27/09/2007
2711212007
04/12/2007
21/12/2007
24/11/2007
26/11/2007
26/09/2007
05/12/2007
18/09/2007
03/07/2007

Put

Maturity

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

Ask

103.50
107.88
105.91
102.60
103.85
109.67
102.29
102.85
102.82
100.00
102.00
103.50

99.95
102.92
104.40
106.60
103.88
100.31
100.85
101.60
100.71

99.44
100.39
103.22
100.58
102.54
101.65
100.89
103.02
108.25
104.28
100.98
100.22

Bid
103.50
107.88
105.91
102.60
103.85
109.67
102.29
102.73
101.70
100.00
102.00
103.50

99.95
102.92
104.40
106.60
103.88
100.31
100.85
101.60
100.71

99.44
100.39
103.22
100.58
102.54
101.33
100.70
103.02
108.25
104.28
100.50
100.22

ldchng 5d chng net

net

0.00
0.00
0.00

0.00

0.00
0.00
0.00
0.00

0.00
0.00

0.00
0.00
0.00
0.00

0.00

0.00
0.00

0.18
0.25
0.05
0.32
0.07

0.37
0.46

0.00
0.10

0.24
0.09

-0.05

-0.19

0.02

0.47
0.08

-0.02

0.00

-0.21

0.00

1m chng
net

-0.32
0.14
0.05
0.55

0.60

0.46
0.67
-0.40
0.13
0.82

0.14

0.05

YTM [ YTP

6.04 / -
6.73 / -
7.01 /-
6.74 | -
722 1 -
6.98 / -
784 [ -
6.65 / -
7.09 /-
10.50 / -
9.67 / -
7.98 [ -
701 /-
6.96 / -
746 [ -
764 [ -
732 [ -
7.9 /-
752 /-
7.96 /-
754 /-
714 [ -
715 /-
6.94 [ -
793 /-
728 /-
7.88 /-
715 / -
8.65 /-
733 /-
6.70 / -
858 /-
-6.84 / -

Mod. Dur.

0.80
3.08
5.00
0.76
3.42
1.67
2.48
0.39
211
174
0.86
1.90
2.70
3.32
0.86
2.34
433
111
1.26
0.35
0.27
2.05
3.65
174
133
0.85
212
2.08
0.81
1.48
3.24
1.46
0.01

OAS
Spread

45
68
72
142
102
116
182
118
94
451
392
179
99
87
181
112

224

240
208
263
197
112
217
164
194
173

155
64
186
-1226
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1 Im
Security Name Copon  MNext vty Ak Bd cmg M0 o vme oy MO o
coupon net net net Dur. Spread

fApocnasckas o6n. 4 1,000 1050  24/11/2007 26/05/2009 104.84 104.84 -1.06 761 /- 164 179
fApocnasckas 06n. 5 500 7.75  30/06/2007 30/12/2008 100.13 100.13 763 /- 1.30 188
fApocnasckas o6n. 6 2,000 775  23/10/2007 19/04/2011 100.37 100.37 -0.13 720 /- 311 128
Apocnasckas 06n. 7 2,000 850  03/07/2007 30/03/2010 101.00 101.00 -0.12 747 | - 2.28 155
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892 19/09/2007 16/09/2009 14/09/2011 101.49 101.49 0.00 - 0.24 456 /833 1.86 243
BawwkupaHepro 3 1,500 830  26/09/2007 19/03/2009 09/03/2011 101.00 100.75 0.00 -0.10 3.81 /7.98 151 208
lasnpom A4 5,000 822 15/08/2007 10/02/2010 105.10 104.90 0.15 0.25 6.22 /- 222 31
la3npom A5 5,000 758 09/10/2007 09/10/2007 100.55 100.55 0.02 0.04 5.60 / - 0.27 21
la3npom A6 5,000 695  09/08/2007 06/08/2009 101.23 101.23 -0.07 013 6.41 /- 1.83 59
lasnpom A7 5,000 679 01/11/2007 29/10/2009 101.10 101.10 0.00 -0.11 - 6.37 / - 2.05 51
lasnpom A8 5,000 700 01/11/2007 27/10/2011 101.50 101.15 055 0.25 6.75 / - 3.54 64
Ta3npom 9 5,000 723 22/08/2007 12/02/2014 101.70 101.50 - 0.35 0.10 7.04 | - 492 75
13U 3 1,500 1045  19/10/2007 18/04/2008 100.44 100.44 0.00 0.13 021 10.07 / 10.07 071 435
rT-T3U 4 2,000 1071 05/09/2007 02/09/2009 100.66 100.66 0.00 0.26 0.36 10.62 / - 176 462
KyiBbiwesasor 2 2,000 8.80  07/09/2007 04/03/2011 100.80 100.45 0.00 - 8.78 | - 2.89 266
TNewarepro 2 3,000 854  03/08/2007 27/01/2012 102.65 102.45 0.00 -0.10 8.02 /- 3.49 185
NYKown 2 6,000 725 20/11/2007 17/11/2009 101.75 101.75 0.05 - 6.55 / 6.55 2.09 67
NYKownn 3 8,000 710 13/12/2007 08/12/2011 100.95 100.75 0.35 0.25 6.99 /- 3.63 87
NYKown 4 6,000 740 13/12/2007 - 05/12/2013 102.05 101.85 0.35 0.10 7.14 | - 4.89 86
MocaHepro 1 5,000 754 18/09/2007 15/09/2009 13/09/2011 101.10 100.95 0.00 -0.10 7.03 /7.15 191 135
MocaHepro 2 5,000 765  30/08/2007 23/02/2012 18/02/2016 102.85 102.85 0.66 0.85 4.09 /7.04 3.66 90
MO3CK 6,000 805  11/09/2007 - 06/09/2011 101.40 101.15 0.00 -0.30 783 /- 331 171
OrKs 5,000 7.50 04/10/2007 01/10/2009 29/09/2011 100.10 100.10 0.00 0.00 4.16 / 7.58 1.94 170
PyccHedTb 7,000 9.25 14/12/2007 12/12/2008 10/12/2010 71.64 71.64 -7.71 -9.36 15.97 / 39.09 0.99 3034
CanasatHehteOprCutHe3 3,000 10.00 13/11/2007 13/11/2007 10/11/2009 105.42 105.42 -0.03 759 [ -411 2.00 170
CaxaTpaHHedrel a3 1,500 11.90 05/12/2007 04/06/2008 02/12/2009 101.95 101.95 0.00 -0.14 - 3.89 /9.88 0.83 415
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 100.61 100.61 -0.13 3.47 | 754 2.03 165
TataHepro 1,500 9.65 13/09/2007 13/03/2008 101.44 101.44 -0.04 -0.21 7.63 I - 0.64 203
®CKE3C 1 5,000 8.80 18/12/2007 18/12/2007 101.34 101.34 0.00 595 /- 0.45 50
®CKE3C 2 7,000 8.25 25/12/2007 22/06/2010 103.75 103.55 0.00 -0.10 6.99 / - 2.53 100
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.78 100.78 - - 6.63 / - 1.32 92
®CKE3C 4 6,000 7.30 11/10/2007 06/10/2011 100.95 100.75 0.25 0.05 719 /- 345 107
®CKE3C5 5,000 7.20 04/12/2007 01/12/2009 100.90 100.70 0.10 0.00 6.95 / - 212 105
Memannypeus

Awmypmertann 1 1,500 9.80 30/08/2007 26/02/2009 102.00 102.00 - 0.00 0.18 8.65 / - 141 283
Awmypwmetann 2 2,000 9.15 31/08/2007 26/02/2010 101.20 101.20 0.00 8.81 /- 2.17 281
Bernox 1 1,500 9.10 05/12/2007 - 03/06/2009 100.50 100.50 0.00 - 9.00 /- 1.66 312
Bernon 2 2,000 9.25 30/08/2007 27/08/2009 23/02/2012 100.80 100.80 -0.20 4.38 19.02 1.79 311
3onorto Cenurpapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.11 100.11 0.00 0.11 3.02 /13.29 0.85 738
3onoto Cenurpapa 2 300 14.50 03/07/2007 01/01/2008 28/06/2011 109.50 109.50 8.00 -0.52 /-3.81 3.66 -634
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OCKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.78 100.78 6.63 / - 1.32 92
Koke 1 3,000 8.95 19/07/2007 - 16/07/2009 101.78 101.78 0.00 0.40 8.15 / - 171 228
Koke 2 5,000 8.70 20/09/2007 18/03/2010 15/03/2012 101.45 100.00 0.00 -0.72 -0.53 5.16 / 8.56 2.24 257
MarHeanT 1 1,500 8.25 20/12/2007 18/12/2008 100.20 100.20 0.08 0.10 8.27 | 8.27 131 250
MarHeanT 2 5,000 8.20 28/09/2007 23/03/2012 - - - #NJANA. [ #NJANA. |-
MAWP Whesct 2 1,000 10.80 27/11/2007 - 27/11/2007 99.99 99.99 0.00 -0.03 -0.01 11.07 / 11.07 0.37 539
Makew Mpynn 3,000 11.25 13/09/2007 13/09/2007 12/03/2009 99.73 99.73 0.66 1.55 /12.79 0.19 708
Mert3asoa um. Ceposa 2,000 8.75 31/08/2007 27/02/2009 99.95 99.95 -0.15 8.96 / - 1.42 313
Meven 1 2,000 5.50 22/11/2007 - 22/11/2007 98.50 98.50 - - 9.60 / 9.60 0.37 400
Meuen 2 5,000 8.40 19/12/2007 16/06/2010 12/06/2013 103.00 102.80 0.00 -0.10 391 /743 2.50 143
HwxHe-TleHckoe 1 550 20/12/2007 18/06/2009 99.75 99.75 0.00 -1.75 -0.25 0.13 /013 1.97 -558
HwxHe-TleHckoe 2 400 12.25 10/07/2007 - 08/07/2008 100.20 100.20 12.01 / 12.01 0.84 615
HOK 400 12.30 27/09/2007 25/09/2008 22/09/2011 100.60 100.60 0.00 -0.30 0.05 3.69 /12.07 1.04 618
HCMM3 1,000 1.00 19/11/2007 19/05/2008 112.50 112.50 -11.53 / -11.53 1.00 -1740
OMK 3,000 9.20 06/12/2007 12/06/2008 101.50 101.50 0.00 767 [ - 0.87 201
PycAn 3 6,000 7.20 21/09/2007 21/09/2008 100.35 100.35 0.00 7.00 /- 1.10 132
CsoboaHblii Cokon 2 600 11.75 22/11/2007 22/11/2007 99.95 99.95 -0.64 -0.44 12.16 / 12.16 0.36 643
Cesepcrans 3,000 8.10 #NIAN Ap - 28/06/2007 100.10 100.10 - -0.05 #N/ANA. [ #NJANA. |-
TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.98 100.60 0.14 121 /6.77 0.59 121
TMK 3 3,000 7.60 25/09/2007 24/03/2009 100.90 100.90 0.00 0.08 0.10 7.16 /7.16 1.52 138
Tynavepwmer 2 1,000 8.75 02/12/2007 02/12/2007 100.00 100.00 - 8.91 /891 0.39 333
Xaiinenn l'ong 750 12.75 04/07/2007 - 02/04/2008 100.50 100.50 0.00 0.21 12.61 / 12.61 0.64 677
4ytn3 3,000 9.50 19/12/2007 18/06/2008 16/06/2010 102.13 102.13 -0.02 -0.12 246 1732 0.89 168
lMpombiwneHHocmb
AsT0Ba32 3,000 1.00 15/08/2007 13/08/2008 98.00 98.00 -2.00 2.84 | 2.84 1.09 -273
AsT0Ba33 5,000 7.70 25/12/2007 22/06/2010 100.20 99.92 0.01 7.82 /7.82 2.53 180
AsTonpuGop 5,000 12.80 31/10/2007 31/10/2007 29/04/2009 99.31 99.31 0.00 -0.19 -0.47 2.82 / 15.35 0.30 946
Awrten 1,200 8.00 15/11/2007 15/11/2007 95.50 95.50 -2.48 21.88 / 21.88 0.31 1543
ApHect 600 24/10/2007 23/04/2008 29/04/2009 100.25 100.00 0.00 -0.03 -0.07 /-0.15 1.84 -554
BaroxMatu 1 300 1350  20/12/2007 19/06/2008 102.35 100.02 -1.26 -0.98 12.54 | 12.54 0.85 666
BaroxMatu 2 1,000 11.00 19/12/2007 15/12/2010 98.95 98.95 0.00 0.94 0.00 358 /- 3.06 -238
BKM 1,000 9.75 05/12/2007 04/06/2008 100.32 100.32 0.00 9.59 / 9.59 0.83 387
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 100.75 100.75 0.00 0.14 1.91 / 9.62 0.45 400
BonrabypMatu 600 11.00 10/10/2007 10/10/2007 08/10/2008 99.90 99.80 -0.08 -0.05 259 /1174 0.25 608
BocToKLemeHT 800 1200  22/11/2007 22/11/2007 19/11/2009 100.45 100.45 0.23 1.86 / 11.05 0.36 539
rA3 5,000 8.49 14/08/2007 12/02/2008 08/02/2011 100.65 100.65 0.00 -0.10 131 /752 0.56 195
TapoMaluCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 101.10 101.10 0.00 0.33 3.39 / 8.79 0.82 311
[Lloporo6yx 900 12/12/2007 11/06/2008 100.00 100.00 0.00 / 0.00 0.95 -552
EMK 1,000 9.35 04/10/2007 04/10/2007 02/10/2008 99.51 99.51 2.40 / 11.46 0.24 582
MxMaru 2 1,000 13.35 18/12/2007 17/06/2008 100.21 100.21 -0.59 13.53 / 13.53 0.83 759
WkpyT 3 3,250 8.74 20/09/2007 16/09/2010 105.09 105.09 1.24 7.06 / - 2.64 105
NekutumuemenT 2 500 1250  08/08/2007 07/11/2007 05/11/2008 101.25 101.25 0.00 0.63 0.45 2.43 /9.20 0.32 363
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TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.98 100.60 0.14 121 /677 0.59 121
Kamas 2 1,500 8.45 21/09/2007 19/09/2008 17/09/2010 100.85 100.85 0.00 3.06 / 7.84 1.08
Kuposckuit 3-4 1,500 9.20 26/09/2007 24/09/2008 24/03/2010 101.10 101.10 0.00 3.90 / 840 1.09
KpworenMalu 1 500 9.75 10/07/2007 - 08/07/2008 100.00 100.00 0.00 0.29 /0.29 1.00
KpworenMalu 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 99.90 99.90 - 4.65 [ 11.62 0.85
JIOMO 3 1,000 12.50 16/09/2007 16/09/2007 05/09/2009 100.40 100.40 0.00 0.01 -0.25 1.06 / 10.68 0.20
Mapuiickuin HM3 1 800 18/12/2007 - 16/12/2008 100.00 100.00 - - 0.05 0.00 / 0.00 147
Mapuiickuin HM3 2 1,500 12.00 20/12/2007 19/06/2008 16/12/2010 99.98 99.98 0.00 -0.02 -0.02 3.56 /12.38 0.84
MeTtap ®uHaHc 500 12.95 13/12/2007 12/06/2008 10/06/2010 99.85 99.85 0.00 0.00 4.48 [ 1353 0.82
Mul 1 1,000 7.85 05/12/2007 - 03/06/2009 101.00 101.00 1.00 7411741 1.70
Mul 2 3,000 8.90 11/09/2007 11/03/2008 06/09/2011 100.81 100.81 0.00 133 /781 0.63
Motosun. 3aBoabl 1,500 10.00 26/07/2007 - 22/01/2009 99.80 99.80 0.60 / 0.60 1.49
MotopoCtpoutens 800 12.00 20/09/2007 20/09/2007 19/03/2009 99.88 99.88 -0.42 1.68 /12.73 0.20
HB Petan 1,000 9.90 12/12/2007 10/12/2008 09/12/2009 100.18 100.18 6.05 /9.99 1.26
HukocXum 2 1,500 12.30 16/08/2007 16/08/2007 20/08/2009 100.30 100.30 0.00 -0.18 -0.31 0.62 /10.28 0.12
Huron 1 1,000 1.00 18/12/2007 18/12/2007 16/12/2008 105.00 105.00 - -2.31 /-8.93 1.50
Huron 2 2,200 11.75 18/12/2007 15/12/2009 102.30 102.05 0.00 -0.02 11.01 / - 1.99
HKHX 3 2,000 8.00 01/09/2007 - 01/09/2007 100.15 100.00 0.00 7.48 748 0.15
HKHX 4 1,500 9.99 01/10/2007 30/03/2009 26/03/2012 104.05 103.95 - - 2.96 / 7.64 151
Hadoue 2 1,000 10.20 19/12/2007 18/06/2008 16/12/2009 100.20 100.05 0.00 -0.07 4.13 /1031 0.86
O3HA 500 10.80 11/12/2007 11/12/2007 08/12/2009 100.30 100.30 0.00 -0.01 -0.10 1.92 /10.33 041
OM3 4 900 - 30/08/2007 - 26/02/2009 87.50 87.50 8.35 /835 154
OM3 5 1,500 8.80 04/09/2007 01/09/2009 30/08/2011 103.10 102.51 0.00 0.21 0.06 4.08 / 751 1.85
MeHaTsxMpomApmatypa 500 10.60 14/11/2007 14/11/2007 11/11/2009 100.25 100.25 - 1.61 / 10.09 0.34
MeHonnake 1,500 11.25 20/12/2007 19/06/2008 17/12/2009 100.80 100.60 0.00 0.25 432 /1075 0.86
nm3 1,200 9.90 24/07/2007 21/07/2009 110.05 100.00 0.00 2,04 [ -2.04 2.11
MpomTpakTop 1 1,500 9.75 05/07/2007 03/07/2008 100.08 100.08 0.08 -0.18 0.08 /0.08 0.97
MpomTpakTop 2 3,000 10.75 23/10/2007 20/10/2009 18/10/2011 102.92 102.92 0.00 -0.09 0.16 5.37 / 9.52 1.90
PoctBepton 800 9.30 27/11/2007 27/11/2007 26/05/2009 100.55 100.55 0.00 -0.05 1.75 / 8.05 0.38
PbiBuHCKKkabens 1,000 10.75 04/09/2007 04/03/2008 28/02/2012 100.90 100.02 152 /10.42 0.60
CanagatCrexro 1 750 11.60 25/09/2007 25/03/2008 102.10 101.85 8.93 /8.93 0.66
CarnagatCrexro 2 1,200 9.28 31/10/2007 31/10/2007 28/10/2009 100.28 100.28 1.25 / 8.54 0.31
Carnot SHeprust 3,000 9.80 25/12/2007 25/12/2007 100.80 99.00 0.00 10.26 / 10.26 0.45
CatypH HMO 1 1,500 8.90 22/09/2007 23/03/2008 100.30 100.30 8.62 / 8.62 0.66
CatypH HMO 2 2,000 9.25 21/09/2007 21/03/2008 20/09/2011 100.96 100.96 0.00 -0.14 1.40 /7.9 0.66
Cesepcrans ABTo 1,500 8.00 26/07/2007 21/01/2010 101.55 101.55 0.00 7.46 | 7.46 214
Ceskabens 1 500 12.50 08/07/2007 - 06/10/2007 100.65 100.65 0.00 -0.05 -0.34 10.41 / 10.41 0.24
Ceskabens 2 1,000 10.50 05/09/2007 28/11/2008 100.12 100.12 0.00 0.09 - /-
Ceskabens 3 1,500 11.25 03/07/2007 27/03/2012 100.55 100.55 0.00 0.00 1157 / - 3.27
CvBHpCKUiA LieMeHT 800 13/12/2007 12/06/2008 100.75 100.75 0.85 -0.78 /-0.78 0.96
CHX3 1,000 10.70 02/10/2007 02/10/2007 29/09/2009 100.60 100.40 0.00 1.02 / 8.79 0.24
COK-ABTOKOMT. 1,100 12.00 25/10/2007 24/04/2008 100.90 100.30 0.00 -0.05 11.48 | 11.48 0.72
TAV® 4,000 8.42 13/09/2007 11/09/2008 09/09/2010 99.35 99.05 0.00 3.58 /9.32 1.05
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TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.98 100.60 0.14 121 /677 0.59 121
B3 1,000 9.25 21/12/2007 20/06/2008 18/06/2010 101.29 101.29 0.00 0.39 2.69 /8.00 0.89 234
TeH3op 500 12.20 20/11/2007 20/05/2008 17/11/2009 100.49 100.49 0.00 0.49 454 11191 0.77 609
TepHa 1 500 1.00 18/12/2007 18/12/2007 16/12/2008 99.00 90.00 0.00 4.27 1 13.88 0.46 804
TepHa 2 1,500 12.60 09/11/2007 09/11/2007 04/11/2011 98.85 98.85 0.00 1.35 / 16.50 0.31 1039
TexHoHukonb 1,500 10.00 14/11/2007 14/05/2008 11/11/2009 100.69 100.69 0.00 0.06 0.11 3517935 0.78 365
TpaHcMauw 1 1,500 1.00 01/12/2007 - 01/12/2007 95.00 95.00 - 13.96 / 13.96 0.37 811
TpaxcMaw 2 4,000 8.60 16/08/2007 12/02/2009 10/02/2011 101.65 101.30 0.00 -0.28 359 /775 1.40 198
YMMO 2 4,000 9.50 20/12/2007 19/06/2008 17/12/2009 101.69 101.35 0.00 -0.13 3.22 /1 8.00 0.88 233
YHUKYM 1,000 12.50 18/12/2007 18/12/2007 15/12/2009 98.00 97.21 0.00 -0.40 -0.70 352 /18.81 0.40 1262
Ypansaron3sasog 1 2,000 9.40 02/10/2007 - 30/09/2008 101.45 101.45 0.10 8.31 /831 1.10 258
YpansaroH3asog 2 3,000 9.35 03/10/2007 03/10/2007 05/10/2010 100.40 100.40 - -0.10 0.64 / 7.85 0.24 331
Ypan3nektpomeab 3,000 8.25 04/09/2007 02/03/2010 28/02/2012 100.70 100.70 0.00 483 /811 222 213
OMAnbsHC 2,000 10.50 13/07/2007 - 08/07/2011 100.11 100.11 0.00 0.01 0.07 /0.07 3.83 207
OHepromatu 700 11.50 27/11/2007 27/05/2008 22/11/2011 102.80 102.80 0.00 0.30 1.80 / 8.40 0.82 274
OHeprocbep. pecypcsl 128 17.00 24/07/2007 18/01/2011 101.00 100.20 0.00 15.38 / - 231 939
TenekoMMyHukayuu, medua, mpaHcnopm
And 1,500 11.75 19/12/2007 19/12/2007 17/06/2009 99.80 99.80 0.00 -0.12 -0.26 3.02 / 12.55 0.42 679
AxpTen 200 13.00 20/07/2007 18/07/2008 17/07/2009 100.00 100.00 - 6.49 /12.40 0.86 654
BonraTenekom 2 3,000 8.20 04/12/2007 02/12/2008 30/11/2010 101.82 101.82 0.07 2.98 /6.95 1.28 124
BonraTenekom 3 2,300 8.50 04/12/2007 - 30/11/2010 103.50 103.50 1.85 7.46 | - 2.82 110
BonraTenekom 4 3,000 7.99 11/09/2007 08/09/2009 03/09/2013 102.20 101.85 0.00 2.66 /717 1.90 132
[anbcaasb 2 2,000 8.85 05/12/2007 02/06/2010 30/05/2012 104.25 104.00 0.00 461 /739 2.46 137
[Janbcaasb 3 1,500 8.60 05/12/2007 03/06/2009 102.15 101.75 0.00 763 /- 1.69 136
WetnaiH 2 3,000 10.50 22/11/2007 22/05/2008 100.80 100.80 0.00 9.76 / 9.76 0.80 403
Wrepa 2,000 9.75 07/12/2007 07/12/2007 100.70 100.70 0.00 8.24 | 8.24 0.41 268
MITC 4 1,500 7.10 24/10/2007 22/04/2009 103.10 100.05 1.52 6.26 / 6.26 1.63 50
MITC5 1,500 7.10 27/11/2007 25/05/2010 100.23 100.23 -0.02 -0.05 7.13 /7.13 2.49 124
MeracpoH 3 3,000 9.25 16/10/2007 15/04/2008 100.00 100.00 9.43 /- 0.71 374
MMK TpaHcduHaHe 650 11.50 12/07/2007 10/07/2008 103.90 103.90 0.90 7.64 | 7.64 0.89 197
PX[ 2 4,000 7.75 05/12/2007 05/12/2007 99.00 99.00 10.39 / - 0.40 477
PX[ 3 4,000 8.33 05/12/2007 02/12/2009 104.38 104.38 0.08 6.46 / - 211 58
PX[ 4 10,000 6.59 #N/AN Ap 14/06/2007 - #NIANA. [ #NJANA. |-
PX[ 5 10,000 6.67 26/07/2007 22/01/2009 100.88 100.88 -0.10 0.28 6.16 / - 1.39 44
PX[ 6 10,000 7.35 14/11/2007 10/11/2010 102.30 102.05 0.35 0.25 6.73 / - 2.84 70
PX0 7 5,000 7.55 14/11/2007 07/11/2012 103.35 103.15 0.30 0.15 6.93 /- 4.20 73
CeBepo-3anagHbiit Tenexkom 2 1,500 7.50 04/07/2007 03/10/2007 100.00 100.00 0.00 7711771 0.24 223
Cesepo-3anagHbiit Tenekom 3 3,000 9.25 30/08/2007 28/02/2008 24/02/2011 101.60 101.60 1.28 1 6.95 0.61 139
CeBepo-3anagHbiit Tenekom 4 2,000 8.10 13/09/2007 08/12/2011 99.00 99.00 -4.50 -3.50 8.64 / - 3.46 257
CvbupsTenexom 4 2,000 12.50 05/07/2007 05/07/2007 100.12 100.12 -0.43 5.03 /- 0.02 -32
CvbupsTenexom 5 3,000 9.20 26/10/2007 25/04/2008 101.40 101.40 -0.40 753 / - 0.75 191
CvbupsTenexom 6 2,000 7.85 20/09/2007 18/09/2008 16/09/2010 100.50 100.20 0.00 2.98 / 7.67 1.09 197
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CvbupsTenexom 7 2,000 8.65 21/11/2007 20/05/2009 102.25 101.95 0.00 757 /- 1.65 175
Cwmaprtc 2 500 14.00 #NIAN Ap - 26/06/2007 100.05 100.05 - - #NIANA. [ #N/ANA. |-
Cwmaptc 3 1,000 14.10 02/10/2007 30/09/2008 29/09/2009 99.01 99.01 -0.49 -0.49 212 /381 1.15 -180
TpaHcaapo 2,500 11.65 09/08/2007 09/08/2007 05/02/2009 100.25 100.11 0.00 0.03 -0.11 0.71 / 10.02 0.10 445
YPCU 4 3,000 9.99 01/11/2007 01/11/2007 101.18 101.18 0.13 -0.09 6.50 / - 0.32 107
YPCU 5 2,000 9.19 18/10/2007 - 17/04/2008 101.70 101.70 0.20 7.07 /- 0.73 147
YPCU 6 2,000 8.20 22/11/2007 20/11/2008 17/11/2011 101.40 101.10 - 0.00 242 1137 1.25 165
YPCU 7 3,000 8.40 18/09/2007 17/03/2009 13/03/2012 101.60 101.60 0.00 0.10 2.85 / 7.51 1.49 174
Yerb-Tlyra 600 9.90 16/08/2007 11/02/2010 103.00 102.30 0.00 -0.25 9.05 / - 2.13 304
LlenTp. Tenerpac 3 700 9.75 04/07/2007 01/04/2009 101.13 101.13 - 9.36 / - 1.47 349
LlenTprenekom 4 7,000 13.80 20/08/2007 - 21/08/2009 113.10 112.85 0.00 7.29 /7.29 1.74 146
LlenTprenekom 5 3,000 8.09 04/09/2007 02/09/2008 30/08/2011 101.40 101.10 0.00 - 2.05 / 7.08 1.05 141
OMPHOHIOH 1,500 13,50 14/08/2007 - 10/11/2009 100.00 100.00 -0.02 -0.23 12.30 / 12.30 1.83 639
[OxTenekom 3 3,500 10.90 09/10/2007 09/10/2007 10/10/2009 101.06 101.06 0.03 -0.14 0.88 / 7.04 0.26 161
[OxTenexom 4 5,000 10.00 12/09/2007 09/12/2009 104.30 103.90 0.00 839 /- 2.03 178
1013itp 2 1,000 9.95 11/09/2007 - 10/03/2009 100.10 100.10 -0.13 10.26 / 10.26 143 437
1013itp 3 2,000 10.40 18/12/2007 16/12/2008 14/12/2010 100.60 100.45 0.00 0.03 023 4.49 /1025 1.27 441
BaHku u ¢puHaHCHI
A6conior 2 1,000 9.70 01/10/2007 30/06/2008 100.00 100.00 2.52 [ 2.52 0.95 -303
AsTo6aH NHesCT 250 13.00 25/09/2007 23/09/2008 99.97 99.97 - -0.03 13.68 / 13.68 1.02 768
AVKK KO 1,000 9.00 28/08/2007 23/08/2011 101.00 101.00 0.00 0.00 0.15 8.89 / - 3.18 273
AVDKK 2 1,500 11.00 01/08/2007 01/02/2010 110.35 110.35 0.00 6.70 / - 211 79
AVKK 3 2,250 9.40 15/07/2007 15/10/2010 105.70 105.40 0.00 - 7.70 / - 2.64
AVXK 4 900 8.70 01/08/2007 01/02/2012 106.80 106.40 0.00 - -0.13 719 /- 3.56 105
AVXK 5 2,200 7.35 15/07/2007 15/10/2012 101.35 101.35 0.00 0.15 0.28 723 | - 4.09 104
AVXK 6 2,500 7.40 15/07/2007 15/07/2014 101.65 101.65 0.00 0.20 - 7.29 | - 5.12 99
AVXKK 7 4,000 7.68 15/07/2007 15/07/2016 103.31 103.31 0.00 0.16 0.34 738 /- 6.10 99
AVXK 8 5,000 7.63 15/09/2007 15/06/2018 103.01 103.01 0.00 0.39 0.33 743 | - 497 88
AVXK 9 5,000 7.49 15/08/2007 15/02/2017 102.28 102.28 0.00 0.28 041 735 /- 5.46 94
AK Bapc 2 1,500 8.25 26/07/2007 - 22/01/2009 99.99 99.99 0.00 0.40 / 0.40 1.50 292
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 100.02 100.02 0.00 5.43 / 11.86 0.71 605
Anbha-bark 1 1,000 - #N/AN Ap - 08/06/2007 - #N/ANA. [ #NJANA. |-
Anbha baHk 2 2,000 6.88 03/10/2007 02/04/2008 31/03/2010 - - - - #NJANA. [ #NIANA.| -
Bank CankT-TMeTep6ypr 1,000 9.60 - - 22/06/2009 100.07 99.60 0.00 - #NJANA. [ #NIANA. |-
Bro 500 12.50 16/08/2007 16/08/2007 12/02/2009 100.20 100.20 0.00 -0.08 -0.15 0.90 /11.31 0.12 568
BEPP 575 10.00 06/07/2007 11/10/2009 107.60 107.50 -0.01 6.58 / 6.58 191
Boapoxaerue 3,000 8.95 05/09/2007 - 03/03/2010 101.65 101.65 0.00 841 /- 2.20 242
BTE 4 5,000 6.30 20/09/2007 20/03/2008 19/03/2009 100.00 100.00 2.70 / 6.38 0.67 82
BTB 5 15,000 5.90 26/07/2007 17/10/2013 100.10 100.10 - 6.01 / 6.01 4.96 -23
BTE 6 15,000 6.50 18/07/2007 - 06/07/2016 100.05 99.90 0.00 0.04 /0.04 8.88 168
a3baHk 750 10.50 20/11/2007 30/07/2007 25/11/2008 100.25 100.10 0.00 2.87 | 8.66 0.36 462
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Taanpom6ark 1 5,000 7.10 02/08/2007 - 27/01/2011 100.58 100.58 0.00 0.16 7.03 /- 2.93 98
Taanpom6aHk 2 5,000 6.54 28/11/2007 28/11/2007 20/11/2013 100.45 100.45 6.56 / 5.49 4.98 63
[lensta Kpeaut 1,500 7.09 04/12/2007 - 01/12/2009 100.50 100.50 - - 6.98 / - 2.12 108
EspoKommepu 1,000 1150 21/12/2007 21/12/2007 18/12/2009 100.82 100.82 0.00 -0.03 -0.03 1.94 /9.93 0.44 430
XunCouMnotexa 600 11.50 25/10/2007 25/10/2007 22/10/2009 100.25 97.00 0.00 -1.54 2.26 | 16.50 0.29 1053
XunduHane 500 9.25 21/09/2007 19/12/2008 98.00 98.00 - 455 | 455 1.36 -111
3eHuT 2 2,000 8.39 17/08/2007 - 16/02/2009 101.20 101.20 0.15 773 /- 141 195
3eHuT 3 3,000 8.45 14/11/2007 14/11/2007 09/11/2011 100.53 100.53 0.00 0.13 0.62 / 7.09 0.35 160
NmnakcBark 2 1,000 1.00 20/10/2007 20/04/2008 100.00 100.00 1.00 / 1.00 0.80 -448
WmnakcBark 3 1,300 1.00 12/11/2007 13/11/2009 100.08 100.08 0.97 /0.97 2.33 -481
WHeectToprbaHk 2 350 10.25 16/10/2007 14/10/2008 100.15 100.15 10.35 / 10.35 111 453
Kepp 1 450 11.50 06/07/2007 - 05/10/2007 100.40 100.40 - 10.34 / 10.34 0.24 474
Kepp 2 1,000 11.15 18/09/2007 18/03/2008 15/09/2009 100.65 100.00 0.00 -0.02 3.62 /1111 0.63 536
KMB 2 3,400 7.75 05/12/2007 03/12/2008 30/11/2011 100.70 100.70 0.00 -0.05 2.45 [ 1.35 1.28 163
TNokoBaHk 2 500 10.65 - 22/04/2008 97.75 97.75 0.00 - - - -
Macrep6aHk 2 1,000 1150 23/11/2007 - 23/05/2008 101.00 100.56 - 0.08 0.68 10.82 / 10.82 0.79 505
Mactep6aHk 3 1,200 11.75 05/12/2007 05/12/2007 30/11/2011 101.45 101.45 0.00 0.02 11.41 / 8.43 3.20 517
MOM 3 6,000 7.60 04/10/2007 04/10/2007 01/10/2009 100.25 100.10 0.00 - 0.82 /6.98 0.25 152
Mensesb 750 13.00 05/09/2007 05/09/2007 01/09/2010 100.34 100.34 -1.23 - 0.66 / 11.55 0.17 592
MWA 1 2,200 10.00 - 20/09/2012 103.50 102.60 0.00 -0.55 -0.55 - /- -
MWA 2 1,000 8.60 07/08/2007 - 09/08/2008 101.20 100.75 - -0.03 7.90 / 7.90 0.99
MWA 3 1,500 9.40 30/08/2007 26/02/2009 23/02/2012 100.75 100.35 0.00 - 3.45 /935 1.42 351
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 101.10 100.86 0.00 0.23 0.18 1.88 / 8.22 0.41 266
MJTK ®uHaHc 550 12.90 26/07/2007 - 23/07/2009 99.96 99.96 0.77 13.56 / 13.56 1.59 743
MMB 2 3,000 6.50 15/08/2007 13/02/2008 11/02/2009 100.22 100.22 - 241 16.22 0.58 68
MOWA 1 1,500 9.00 21/12/2007 - 21/12/2010 101.85 101.30 0.00 -0.12 8.52 / 8.52 231 249
MOWA 2 3,000 7.99 07/09/2007 19/12/2007 07/09/2011 101.46 101.46 0.00 - 7.59 [ 459 2.56 163
MOUTK 1 3,000 9.00 27/09/2007 - 26/09/2009 100.15 100.15 0.00 0.01 9.08 / - 1.34 317
MOUTK 2 4,000 8.99 25/09/2007 26/03/2009 26/03/2011 100.12 99.00 0.00 -0.49 455 | 9.47 1.48 360
Moc. 3anor. bark 800 11.65 16/11/2007 - 17/11/2009 100.00 100.00 0.00 0.00 11.97 / - 1.90 587
MocKommepubaHk 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 100.60 100.49 0.00 245 /814 0.40 259
MocKommepubaHk 2 3,000 8.40 21/08/2007 19/08/2008 15/02/2011 100.01 99.87 0.00 - 2.76 | 8.62 1.00 290
Homoc 6 800 10.03 16/08/2007 - 16/08/2007 100.25 100.25 -0.19 8.09 / 8.09 0.12 260
Homoc 7 3,000 8.25 18/12/2007 18/12/2007 16/06/2009 100.28 100.28 0.00 0.10 0.03 187 17.77 0.44 223
Oprpac6aHk 500 10.00 11/08/2007 10/02/2009 100.10 100.10 6.02 / 6.02 1.45 31
lMetpokommepu, 2 3,000 8.50 29/08/2007 31/08/2009 100.90 100.61 0.00 -0.25 8.27 | - 1.83 237
Mpo6usHec 5 1,000 9.69 31/10/2007 29/04/2009 100.20 100.20 8.95 / 8.95 157 309
MpocesiabbaHk 4 600 8.20 01/11/2007 - 01/11/2007 100.25 100.25 0.00 7.54 | 754 0.32 203
36 NuanHr 500 12.50 26/09/2007 26/03/2008 23/09/2009 100.15 100.15 4.24 | 12.59 0.63 677
PenHuc 750 10.40 02/10/2007 01/04/2008 30/03/2010 99.75 99.15 0.55 319 /11.44 0.66 567
PocbaHk 3,000 7.89 16/08/2007 15/02/2009 101.30 101.30 0.03 7.03 /7.03 143 129
PCXb 1 3,000 7.20 05/09/2007 04/06/2008 100.10 100.10 7.28 1728 0.85 164
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PCXE 2 7,000 7.85 22/08/2007 - 16/02/2011 102.95 102.65 0.00 715 / - 2.97 110
PCXE 3 10,000 7.34 23/08/2007 18/02/2010 09/02/2017 101.10 100.80 0.00 - 2.06 / 7.06 2.24 112
PTK-NuauHr 4 2,250 8.80 09/10/2007 - 08/04/2008 100.59 100.59 - 0.04 0.09 8.13 /8.13 0.70 227
PTK-NuauHr 5 2,250 8.80 16/08/2007 16/08/2007 12/08/2010 100.15 100.15 0.00 0.00 -0.10 0.32 / 7.65 0.12 218
Pycckuit CTaHzapt 3 2,000 8.40 22/08/2007 - 22/08/2007 100.14 100.14 0.00 -0.14 7.45 | 7.45 0.14 198
Pycckuit CTaHzapt 5 5,000 8.50 13/09/2007 11/09/2008 09/09/2010 101.08 101.08 0.00 2.96 / 7.67 1.06 198
Pycckuit CTaHzapT 6 6,000 8.10 15/08/2007 15/08/2007 09/02/2011 100.10 100.10 0.26 /7.33 0.12 186
Pycckuit CtaHgapt 7 5,000 8.50 25/09/2007 25/03/2008 20/09/2011 99.65 99.65 1.62 /9.17 0.66 351
Pyc®anaHcbaHk 1 1,500 7.65 04/12/2007 02/12/2008 101.15 101.15 - 6.90 / - 1.29 119
PycbBark 1 1,400 10.00 20/09/2007 - 19/03/2009 101.83 101.83 0.00 -0.16 9.01 /9.01 1.46 317
PycuBakk 2 2,000 9.50 22/08/2007 22/08/2008 22102/2010 100.64 100.51 0.00 9.45 /9.14 2.13 364
CesepHast KasHa 1,000 10.75 04/10/2007 02/10/2008 29/09/2011 100.40 100.00 0.00 3.32 /1083 1.07 499
CriasWHescTBaHK 2 900 9.00 29/10/2007 - 27/10/2008 100.01 100.01 9.18 /9.18 1.16 340
CobuHBaHk 2,000 12.00 14/11/2007 14/11/2007 13/05/2009 100.30 100.30 0.00 -0.15 2.31 /11.40 0.34 572
ConnaapHocTb 1,000 10.75 04/09/2007 04/12/2007 01/12/2009 99.60 99.60 - 214 11222 0.38 649
Coto3 1 1,000 9.25 26/07/2007 24/04/2008 101.27 101.27 0.12 - 7.86 / 7.86 0.73 223
Coto3 2 2,000 8.37 04/10/2007 05/10/2009 100.20 100.20 0.00 -0.02 -0.12 8.43 /- 1.92 251
CTWH 300 15.50 02/10/2007 01/04/2008 100.27 100.27 -0.23 0.27 15.58 / 15.58 0.63 955
CymocTpouTenbHbIN 1,500 10.50 05/07/2007 02/07/2009 100.60 100.60 -0.07 0.32 021 /-0.21 1.92 -592
TathHK 500 11.00 08/08/2007 - 06/02/2008 99.95 99.95 11.35 / 11.35 0.52 561
Tat®okg 3 1,500 10.00 21/08/2007 20/11/2007 19/05/2009 100.86 100.86 0.00 -0.02 -0.04 1.66 / 8.05 0.36 245
TK ®uHatHc 1,000 10.50 20/09/2007 - 18/09/2008 100.00 100.00 10.75 / 10.75 1.04 492
TpatcKanutan 800 9.20 27/08/2007 29/05/2008 01/06/2009 100.35 100.00 0.00 0.02 4.46 1 9.30 0.81 365
TpaHcPuHaHC 3,000 10.50 25/09/2007 25/09/2009 102.50 102.50 9.58 / - 1.85 323
TypaHanem 3,000 7.75 09/10/2007 06/10/2009 100.13 100.13 - 7.82 1782 1.94 193
YBPP 2 1,000 11.00 05/07/2007 - 02/07/2009 100.07 100.00 -0.05 10.63 / 10.63 1.62 474
YpanJnaunrLientp 1,000 11.50 24/10/2007 24/10/2007 28/10/2009 100.00 100.00 0.00 -0.25 -0.05 1047 /11.71 0.29 604
YPCA 1 1,500 7.65 26/07/2007 24/04/2008 100.20 100.20 7.60 / 7.60 0.74 198
YPCA 2 1,500 7.60 14/09/2007 12/12/2008 100.00 100.00 7.82 1782 1.29 207
YPCA3 3,000 9.60 06/12/2007 04/06/2009 102.51 102.51 - - 833 /- 1.67 248
YPCA5 3,000 10.05 23/10/2007 - 18/10/2011 105.00 105.00 0.00 - 0.50 8.81 /- 3.27 265
XK 2 3,000 9.25 13/11/2007 12/05/2009 11/05/2010 100.28 100.28 0.00 -0.35 -0.87 6.19 /9.28 1.60 341
XKo 3 3,000 9.45 20/09/2007 18/09/2008 16/09/2010 100.81 100.81 0.00 -0.14 -0.19 3.50 /9.03 1.07 329
XKo 4 3,000 9.95 18/07/2007 15/10/2008 12/10/2011 101.63 101.30 -0.29 2.80 /9.03 111 327
XMIK OtkpbiTve 200 11.00 14/08/2007 - 11/11/2008 99.50 99.05 0.00 -0.23 -0.21 12.08 / - 114 670
LlenTpWHBecTbaHk 2 1,500 10.00 10/11/2007 10/11/2007 11/11/2009 100.50 99.90 0.00 1.49 /959 0.34 407
OkenobaHk 1,000 10.75 25/09/2007 25/12/2007 29/12/2009 100.25 100.10 0.00 0.18 2.09 /10.79 0.44 511
Onewmre 200 21/08/2007 08/02/2008 99.72 99.72 0.00 0.46 / 0.46 0.61 -499
FOHMacTpym GaHk 1,000 11.00 21/08/2007 17/02/2009 100.70 100.70 0.12 3.99 /399 145 -169
lleeckass u nuwesass NnpoMbIWAEHHOCMb
Arpokom 1,500 25/12/2007 21/06/2011 99.00 99.00 0.25 / 0.25 3.97 -573
ArpoxonamHr 1,000 13.00 20/07/2007 24/07/2009 100.12 100.12 0.00 0.09 0.02 0.30 / 0.30 2.00 557
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Bocrok-Cepauc 1,500 10.99 13/09/2007 13/03/2008 10/09/2009 100.54 100.54 0.00 0.04 3.38 / 10.39 0.62 468
[Qbimos 800 10.99 02/11/2007 02/05/2008 30/10/2009 100.20 100.20 0.00 4.03 /1098 0.74 522
3epHosast koM. HacTiowa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 99.68 99.68 - 5.34 | 13.26 0.84 735
Kapar 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 99.66 99.66 0.00 259 / 13.14 0.43 734
KBK YepeLumyLuki 700 11.30 03/09/2007 - 02/03/2009 100.20 99.80 0.00 473 /473 1.48 -96
KpacHbii BoraTbipb 2,000 11.00 16/08/2007 14/02/2008 11/02/2010 100.15 100.05 0.00 2.69 /11.08 0.54 536
MenbH. KoM6. B COKITbH. 1,000 1150 30/08/2007 30/08/2007 26/02/2009 99.80 99.55 0.19 1.38 / 13.68 0.15 792
Mutrexg dya 1,000 12.50 21/08/2007 19/02/2008 16/02/2010 100.50 100.50 2.97 /12.18 0.55 641
MKX 2 1,000 12.90 28/08/2007 26/02/2008 25/08/2009 99.95 99.95 - 414 /1175 0.57 599
MsicHast kopn. Espocepauc 1,500 13.25 18/09/2007 18/12/2007 100.50 100.28 0.08 0.37 12.96 / 12.96 0.41 717
Hosbile YepemyLuku 2 300 11.30 24/07/2007 22/04/2008 100.00 100.00 0.99 11.78 / 11.78 0.69 597
HyTpulHsecTXonauHr 1,200 9.50 11/09/2007 09/06/2009 100.05 100.05 4.80 / 4.80 1.74 -95
Owmena 50 18.00 04/07/2007 03/10/2007 103.00 101.50 0.00 9.56 / - 0.24 403
0oCT2 1,000 08/11/2007 - 08/05/2008 100.15 100.15 0.25 -0.17 1-0.17 0.86
Orteu. Nexapctsa 2 1,300 10.25 21/08/2007 21/08/2007 17/02/2009 100.16 100.16 0.00 0.81 /9.15 0.13 362
0X3 900 22/08/2007 21/05/2008 18/11/2009 100.00 100.00 0.00 / 0.00 2.39 -544
Ouakogo 2 1,500 8.50 21/09/2007 - 19/09/2008 99.95 99.95 - - 8.71 /- 1.07 -19
MapHac 2 1,000 10.80 23/08/2007 19/11/2009 17/11/2011 99.80 99.80 0.00 -0.20 - 6.46 | 11.35 1.90 529
Pycckuit TexcTnb 2 1,000 12.75 06/09/2007 - 05/03/2009 96.00 96.00 0.00 0.79 2.40 16.10 / 16.10 1.30 1185
Pycckuit TexkcTurb 3 1,200 12.00 23/10/2007 23/10/2007 20/10/2009 99.43 99.43 1.04 1.19 1.94 [ 1422 0.28 841
CaH WHtep6pto 2 4,000 8.00 16/08/2007 - 13/08/2009 101.49 101.49 0.00 7.36 /- 1.81 150
CuHeprust 1,000 10.70 24/10/2007 24/10/2007 22/04/2009 100.00 100.00 0.04 0.32 1.92 /10.88 0.29 525
Cnaprak T[J 500 13.00 25/07/2007 - 23/01/2008 100.00 100.00 13.37 1 13.37 0.48 753
Tanocto 2 1,000 10.00 07/09/2007 07/09/2007 06/03/2009 99.99 99.99 1.15 /10.14 0.17 457
Xne63asog Ne28 2 75 12.00 11/09/2007 - 09/12/2008 100.00 100.00 - 12.55 / - 1.20 657
Yepkunaoso 2,000 8.85 04/12/2007 02/06/2009 31/05/2011 100.20 100.20 0.15 0.12 454 | 8.92 1.66 305
OpKOH NpoayKT 1,200 11.40 13/09/2007 13/03/2008 10/09/2009 100.02 100.02 0.11 3.78 /1 11.63 0.61 587
J0KO 2 1,500 10.50 27/07/2007 25/01/2008 22/01/2010 100.71 100.71 0.01 0.06 2.13 /1939 0.50 376
FOHUMUAK 2,000 9.75 11/09/2007 08/09/2009 06/09/2011 102.45 102.45 0.00 475 | 8.67 1.82 277
Topeoens
AsTOMMP 1,000 11.66 04/09/2007 04/09/2007 01/09/2009 100.00 100.00 - -0.35 -0.35 0.99 /11.78 0.16 612
AINA 1,500 10.99 24/08/2007 24/08/2007 21/08/2009 100.15 100.15 0.00 -0.10 0.05 0.72 /10.03 0.14 446
Anbkop 1,500 10.75 11/12/2007 11/12/2007 08/12/2009 100.00 100.00 0.00 - 2.04 /11.01 0.41 534
Anteka 36.6 3,000 9.89 03/07/2007 01/07/2008 30/06/2009 101.50 101.50 - -0.15 -0.37 9.26 /9.98 0.86 422
ApbGar Mpectink 1,500 21/12/2007 - 20/06/2008 100.50 100.00 0.00 0.00 - -0.25 /-0.25 0.98 -578
Atnant M 1,000 12.25 15/11/2007 15/11/2007 13/11/2008 100.00 100.00 0.00 0.00 0.00 11.85 / 12.53 0.34 679
baHaHa-Mama 1,000 11.25 26/10/2007 26/10/2007 23/10/2009 100.29 100.29 0.00 -0.21 1.48 /10.49 0.30 487
BenasKomnnexkt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 100.00 100.00 - 4.67 [ 12.94 0.70 708
Benbiit Pperat 1,000 14.50 13/09/2007 - 17/12/2009 101.05 100.65 0.00 0.50 14.84 | - 1.84 856
Bpa3epc 500 12.50 20/09/2007 21/12/2007 25/12/2009 100.05 99.95 0.00 0.00 3.81 /13.09 0.42 730
Buktopus 1 1,500 10.40 02/08/2007 29/01/2009 100.38 100.38 10.38 /10.38 131 450
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Buktopust 2 1,500 10.89 21/08/2007 - 16/02/2010 101.55 101.55 0.00 -0.70 -0.30 10.45 / - 2.07 438
la3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 100.90 100.90 0.00 2.80 /9.73 0.87 400
Doxein-3p-Cu 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 100.65 100.65 0.00 -0.10 0.05 2.81 / 8.89 1.15 313
Doxein-3p-Cu 2 1,200 5.00 04/12/2007 04/12/2007 100.02 100.02 - - 5.01 / 5.01 0.41 -45
[Qvkast Opxuzest 1,000 12/07/2007 09/04/2009 100.25 100.06 -0.15 0.00 -0.09 /-0.09 1.78 -576
[Qvkem 3,000 9.25 20/09/2007 17/03/2011 96.25 96.25 -0.65 0.79 10.76 / - 2.84 455
[Qvkeuc TpeiguHr 1,800 11.00 20/07/2007 20/07/2009 100.15 100.05 0.00 - 0.26 /0.26 1.95 534
[JlomodhuHaHe 1,000 12.50 16/08/2007 - 14/02/2008 99.90 99.50 - 0.05 -0.18 13.37 / 13.37 0.53 751
Espocets 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 100.00 100.00 0.00 0.00 2.35 /10.48 0.39
EnuHas Espona 1,200 10.75 18/10/2007 16/10/2008 14/10/2010 99.40 99.40 0.00 -0.60 - 469 /1154 1.10 567
Wmnnoaus 300 11.30 01/08/2007 01/08/2007 30/07/2008 100.14 100.14 0.00 0.01 0.81 /9.72 0.08 416
WHkom-Naga 1 700 12.00 23/08/2007 22/11/2007 100.60 100.60 - 0.25 10.84 / 10.84 0.35 518
WHkom-Naga 2 1,400 12.00 17/08/2007 12/02/2010 100.90 100.90 0.07 0.60 1211 /1211 2.02 597
WHmapko 1,000 10.50 21/12/2007 19/12/2008 100.51 100.51 0.31 0.31 3.13 /313 1.38 -250
WHnpom 2 1,000 10.70 19/07/2007 15/07/2010 100.25 100.25 - 0.02 0.15 10.88 / 10.88 2.31 473
WHnpom 3 1,300 8.95 21/11/2007 18/05/2011 100.55 100.55 0.00 0.10 0.20 8.97 / 8.97 3.07 284
Wckpacodpt 300 13.30 04/09/2007 - 02/03/2010 100.87 100.87 0.00 -0.13 0.13 13.30 / - 1.99 707
Kapo 700 12.50 25/12/2007 24/06/2008 221212009 100.47 100.47 0.00 - 0.42 5.02 /12.34 0.85 647
Kapycenb ®uHac 3,000 9.75 20/09/2007 18/09/2008 12/09/2013 101.81 101.81 0.00 -0.09 0.19 1.70 / 8.31 1.07 260
Koneiika 1 1,200 9.40 18/09/2007 - 17/06/2008 100.71 100.71 0.01 - 891 /891 0.86 321
Koneiika 2 4,000 8.70 22/08/2007 18/02/2009 15/02/2012 99.81 99.81 -0.19 -0.21 3.32 /912 141 329
Koneiika 3 4,000 9.80 22/08/2007 20/08/2008 15/02/2012 101.33 101.33 0.00 -0.08 0.01 9.78 / 7.95 3.42 362
NasepHa 1,000 11.00 11/10/2007 - 08/04/2010 101.10 100.90 -0.15 0.10 10.84 / 10.84 2.18 473
JIBP VinTeptpeiin 300 14.90 29/11/2007 29/05/2008 26/11/2009 100.15 99.41 0.00 -0.02 6.10 / 15.70 0.77 964
M. Bugeo 2,000 10.00 21/11/2007 21/11/2007 18/11/2009 100.90 100.10 1.48 | 8.84 0.37 327
Martut 1 2,000 9.34 21/11/2007 19/11/2008 103.00 103.00 7.16 / - 1.24 144
Martut 2 5,000 8.20 28/09/2007 23/03/2012 - - - #NJANA. [ #NJANA. |- -
Mapra 1 700 14.84 22/11/2007 22/05/2008 98.55 98.55 -0.45 0.75 17.28 1 17.28 0.74 1110
Mapta 2 1,000 12.00 05/12/2007 - 06/12/2009 99.65 99.65 -0.07 -0.25 12.53 /1 12.53 1.93 640
Mapta 3 2,000 13.00 03/08/2007 01/02/2008 02/08/2011 97.80 97.80 0.00 -0.40 -0.20 2.55 1 17.69 0.48 1148
Martpuua 1,200 12/12/2007 10/12/2008 99.70 99.70 - -0.20 0.21 /021 1.45 -540
MuHHecko 500 13.75 13/12/2007 10/12/2009 100.50 100.50 0.00 0.08 0.00 1395 / - 1.89 772
Mup 1,000 10.50 27/12/2007 - 27/12/2007 100.08 100.08 0.00 0.10 10.59 / 10.59 0.45 492
MoHeTka 1,000 10.70 15/11/2007 15/11/2007 14/05/2009 100.15 100.15 - 2.13 110.48 0.35 485
MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 103.00 102.00 0.00 -0.40 9.11 /- 1.30 263
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 100.40 100.40 0.00 2.43 1 10.09 0.43 445
[MatepcoH 2,000 10.00 20/09/2007 19/06/2008 17/12/2009 100.23 100.23 0.00 -0.12 4.02 /10.11 0.85 436
IMepekpecTok 1,500 8.15 10/07/2007 - 08/07/2008 100.00 100.00 0.24 1 0.24 0.99 267
Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 100.10 99.80 0.00 5.13 /9.11 1.97 316
Matepoyka 1 1,500 11.45 14/11/2007 12/05/2010 109.00 109.00 -0.40 8.03 / - 2.33 203
Matepoyka 2 3,000 9.30 18/12/2007 14/12/2010 104.80 104.50 0.06 789 /- 2.82 183
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; OAS
Security Name (IIQSS;eMSI\I/TI\j) CO(EA)%O” Next coupon Put Maturity Ask Bid ld;:erlng 5d chng net 1mncertmg YTM / YTP Mod. Dur. Spread
PKC 1,500 9.70 17/10/2007 17/10/2007 15/04/2009 100.70 100.70 0.00 1.25 [ 7.37 0.28 189
Pocuntep 2 400 1000  04/07/2007 - 02/07/2008 100.02 100.02 0.00 2.12 10.36 / 10.36 0.86 458
Pocuntep 3 1,000 10.75 30/11/2007 30/11/2007 26/11/2010 100.18 100.18 1.30 /10.52 0.38 488
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 100.10 99.50 0.00 - 0.30 429 [ 11.95 0.71 614
CaHBeit 1,000 10.00 05/12/2007 - 03/12/2008 100.15 99.95 - -0.04 10.20 / 10.20 1.24 436
COPYC 1,200 10.20 09/08/2007 08/11/2007 05/11/2009 99.75 98.35 0.00 -0.11 -0.70 2.03 / 1354 0.32 776
CTonuyHble MacTpoHOMI 1,500 8.60 23/08/2007 21/08/2008 20/08/2009 100.00 100.00 0.00 - 476 1 8.77 1.00 304
TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 99.97 99.97 0.00 0.21 246 11027 0.81 452
TOAMN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 98.00 97.00 0.00 -1.25 6.09 / 15.44 0.81 939
Ton-Knura 1 700 500  09/08/2007 - 05/02/2009 97.00 97.00 391 /391 1.49 -176
Ton-Kura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 101.20 101.20 0.00 -0.20 -0.06 429 /9.83 1.26 401
YamypTHedTs 1,500 9.50 01/09/2007 - 01/09/2008 101.05 100.90 8.90 / 8.90 1.03 317
YK KOPA 1,000 12.00 17/07/2007 15/01/2008 14/07/2009 100.25 100.01 0.00 327 /1227 0.47 650
®aatoH Aapo 1,000 10.50 02/08/2007 31/01/2008 30/07/2009 98.50 98.50 3.85 / 13.61 0.50 775
lOrTpatautCepauc 1 600 1.00 #NIAN Ap 19/06/2007 98.74 98.74 - #NIANA. | #NJANA. |- -
lOr TpaauTCepauc 2 1,200 11.50 27/11/2007 25/11/2008 125.00 125.00 24.50 -5.25 | -5.25 1.42 -1092
Jlec u cenbckoe xo3slicmeo
Arpuka 1,000 11.80 02/10/2007 01/04/2008 29/09/2009 100.02 100.02 0.00 -0.11 0.03 412 ] 12.06 0.65 626
Arpo-Coto3 1,500 25/12/2007 21/06/2011 99.00 99.00 - 0.25 / 0.25 3.97 -573
ArpoxonanHr 1,000 13.00 20/07/2007 24/07/2009 100.12 100.12 0.00 0.09 0.02 0.30 / 0.30 2.00 557
Apxapa 1 600 1320 28/12/2007 28/06/2008 100.06 100.06 0.00 0.06 1355 / 13.55 0.74 762
Apkapa 2 700 13.31 22/08/2007 - 20/02/2009 100.88 100.88 0.46 0.73 1293 / - 1.07 692
BenlpanKopm 700 10.90 04/09/2007 04/12/2007 02/12/2008 100.25 100.00 0.00 3.30 /11.01 0.39 534
FOT3K 2 1,500 20/12/2007 18/06/2009 100.06 100.06 0.07 0.06 -0.03 /-0.03 1.97 -573
113 duHane 400 11.00 23/11/2007 23/05/2008 125.00 125.00 - -13.52 / -13.52 1.02 -1952
MocCenblTpom 1,000 12.50 14/12/2007 12/12/2008 100.20 100.20 0.07 0.26 12.72 | 12.72 1.22 674
HIK 500 12.45 02/08/2007 - 31/01/2008 100.00 99.00 0.00 0.00 13.74 | 13.74 0.50 787
oro2 1,200 12.95 27/08/2007 31/08/2007 25/02/2009 100.02 100.02 -0.11 0.08 13.32 / 12.97 113 751
Masa 1 350 1.00 15/09/2007 - 15/06/2008 100.40 100.40 0.59 /0.59 0.96 -493
MaBa 2 1,000 12.50 13/08/2007 09/05/2008 21/10/2011 103.89 103.36 0.00 0.51 171 /1 8.35 0.76 259
M3 Cotos 300 10.00 09/10/2007 30/07/2007 09/10/2007 100.20 100.20 9.35 /935 0.26 380
Paarynai 1 2,000 1.00 04/10/2007 - 02/10/2008 95.00 95.00 - 5.20 / 5.20 119 -43
Paarynsi 2 2,000 10.25 02/10/2007 01/04/2008 27/09/2011 100.42 100.42 0.08 1.79 1 9.85 0.67 417
Paarynsi 3 3,000 10.99 21/09/2007 20/03/2009 16/03/2012 101.10 101.10 0.10 4.04 /10.52 1.43 462
Pycarpo 1,000 8.50 20/07/2007 - 19/07/2008 100.00 100.00 - 8.67 | 8.67 0.92 295
Cw6 Arp Mpynna 400 11.50 22/08/2007 21/11/2007 20/05/2009 100.14 100.14 0.81 2.40 /1158 0.35 589
CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 100.50 100.50 0.30 0.40 10.45 / - 1.89 444
Cmpoumenbcmeo
ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 101.00 100.86 -0.07 0.43 11.31 / 11.31 0.82 550
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; OAS
Security Name (IIQSS;eMSI\I/TI\‘jI) CO(L;A)D)OH Next coupon Put Maturity Ask Bid ld;:erlng 5d chng net 1mnceI:ng YTM / YTP Mod. Dur. Spread
ApnamaHt 2 2,000 11.25 23/08/2007 20/05/2010 100.75 100.75 0.00 -0.20 11.40 / 11.40 2.23 525
TnmaeMocCrpot 1 2,000 1.00 #N/AN Ap - 27/05/2007 - - - #NIANA. [ #NIANA. |-
TmaeMocCrpot 2 4,000 1150 20/09/2007 20/09/2007 17/03/2011 100.69 100.69 - 0.52 / 8.41 0.21 292
[IKC ®XC PB 500 12.00 27/11/2007 27/11/2007 24/11/2009 99.50 99.50 0.00 - -0.52 2.34 / 13.65 0.36 785
KK courarc 1,000 14.00 20/09/2007 20/12/2007 241212009 99.85 99.85 0.00 -0.16 -0.30 2.85 / 15.11 0.41 919
NHkom 1,250 13.10 - 28/03/2008 28/03/2009 100.70 100.70 0.00 0.10 0.20 - /- - -
Wnrerpa 1 2,000 10.50 21/09/2007 - 20/03/2009 99.00 99.00 - -3.60 11.44 | - 1.42 548
Wnrerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 103.30 103.30 0.00 - - 5.40 / 9.36 2.00 338
Kamckas fnonuHa 2 200 13.50 19/07/2007 - 17/10/2007 100.80 100.80 0.00 0.09 0.08 11.19 / 11.19 0.26 539
Kamckas nonmHa 3 500 12.80 13/09/2007 09/06/2008 04/06/2009 100.27 100.27 0.00 0.06 -0.03 13.09 / 13.09 0.80 702
JICP 1,000 10.00 20/09/2007 - 20/03/2008 100.34 100.34 0.00 9.69 /9.69 0.64 400
JICP WHesct 2,000 10.70 04/12/2007 03/06/2008 08/12/2009 102.00 101.20 0.00 3.52 /1 9.05 0.84 336
MeTtpocTpoi 1,500 8.47 28/09/2007 28/03/2008 23/09/2011 100.50 100.00 1.48 | 8.25 0.68 263
M-WHaycTpus 1,000 12.25 21/08/2007 16/08/2011 105.80 105.80 0.00 0.84 5.27 10.75 / - 2.94 452
Mupakc 1 1,000 1150 21/08/2007 19/08/2008 102.20 102.20 0.20 8.73 / 8.73 0.98 300
Mupakc 2 3,000 10.99 20/09/2007 17/09/2009 104.10 104.10 0.00 -0.08 -0.10 9.10 /- 1.82 317
Mepeceet 200 17.50 03/07/2007 02/10/2007 101.69 101.69 021 11.27 / 11.27 0.23 563
MWK'5 1,120 9.20 21/08/2007 - 20/05/2008 100.47 100.26 -0.14 9.06 / 9.06 0.79 225
PWUlpynn 1,200 11.85 27/12/2007 26/06/2008 26/12/2009 100.32 100.32 0.00 481 /11.83 0.86 597
CrpoitMeTPecypc 750 17.00 #N/AN Ap 21/06/2007 99.99 99.99 - #N/ANA. [ #NJANA. |-
CrpoiTpaHcla3 3,000 9.60 26/12/2007 - 25/06/2008 101.80 101.49 8.00 / - 0.90 232
Cysap-KasaHb 900 12.50 02/10/2007 01/04/2008 31/03/2009 100.07 100.07 0.00 - -0.08 5.57 1 12.72 0.65 688
LUyH1 1,000 11.25 25/10/2007 24/04/2008 22/04/2010 101.28 101.28 -0.12 0.18 2.87 | -2.62 251 -206
LYH 2 1,500 11.44 25/07/2007 23/07/2008 20/01/2010 101.50 101.50 0.00 -0.20 0.25 4.18 /9.80 0.90 404
IOCKK 600 13.00 03/07/2007 01/07/2008 100.00 100.00 0.00 13.42 | 13.42 0.81 748
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Security Name/ Rating

SOVEREIGN EUROBONDS

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Netlw Yld YtmMid  Oas Spread Mid ~ Dur Adj Mty Mid Risk Oas Mid
UNITED STATES (AAA/Aaa/AAA)
T4 3/4 12/31/08 475 31/12/2008 24.817TMMM 99.59375 99.66 0.03 -0.03 5.01 10.366 1.424 1.42
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 99.203125 99.27 0.03 -0.02 4.97 1.563 2.204 2.201
T45/812/31/11 4.625 31/12/2011 16.131MMM 98.46875 98.53 0.03 0.08 5.00 0.505 4.005 3.948
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 96.375 96.44 0.08 0.28 511 2.29 7.435 7.231
T41/2 02/15/36 45 15/02/2036 26.397MMM 89.5 89.56 0.06 0.72 521 1.166 14.968 13.728
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 10 06/26/07 10.00 26/06/2007 .00 100.01 100.06 0.00 -2.14 #N/AN.A. #N/AN Ap #N/AN.A. #NIAN Ap
RUSSIA 8 1/4 03/10 8.25 31/03/2010 1.845MMM 103.5956 103.72 -0.01 -0.94 6.76 67.8 24 1.435
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 138.2945 138.67 -0.03 -6.04 6.15 105.8 6.9 9.884
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 175.62 176.12 0.11 -5.40 6.22 108.67 10.17 17.97
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.021MMM 109.6036 109.73 -0.02 -3.28 6.12 103.2 6.7 7.536
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 97.69 97.69 0.02 0.04 5.80 87.23 0.82 0.82
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 90.22 90.47 0.04 0.06 5.87 79.29 3.47 3.25
RUSSIA 3 11/14/07 3.00 14/11/2007 1.322MMM 99.01 99.14 0.02 0.05 5.61 81.16 0.35 0.35
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 106.27 106.52 -0.02 -0.04 474 26.18 2.01 2.25
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 123.09 123.34 -0.28 0.20 5.67 63.02 5.39 6.75
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.8590 36.28 0.07 -0.06 85.77 #N/AN Ap 11 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.7540 36.15 0.45 0.20 61.39 #N/AN Ap 17 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 36.5880 37.00 0.51 0.51 45.43 #N/AN Ap 25 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 36.3170 36.75 021 -0.76 33.59 #N/AN Ap 34 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 35.4960 36.05 -0.06 -0.02 26.23 #N/AN Ap 41 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 27357 #N/AN Ap 0.6 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 122.30 123.00 #NIAN.A. #NIAN.A. 3.99 -95.55 1.96 247
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 120.09 120.34 0.06 -0.15 5.84 85.07 3.50 4.40
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 125.61 125.86 0.07 -0.06 5.96 92.64 5.01 6.56
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 141.61 142.09 0.04 -0.03 5.45 85.49 6.72 9.60
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 155.37 155.62 0.12 -0.44 6.28 118.73 7.22 11.68
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 141.10 141.35 0.49 -0.37 6.42 128.82 10.09 14.42
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.00 113.00 0.00 0.00 6.16 98.11 12.81 14.94
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
29 nioHs 2007 T. Crp.31/37



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Security Name/ Rating

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

CHINA 7.3 12/15/08 7.30 15/12/2008 1IMMM 102.67 102.76 0.01 -0.16 5.32 41.50 1.36 1.40
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 104.49 104.63 0.00 0.23 5.46 40.14 334 3.62
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 96.24 96.56 0.00 0.64 4.84 27.78 5.95 5.93
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 114.66 115.16 0.00 -0.31 6.20 105.78 10.90 12.71
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 107.11 107.50 0.03 -0.13 5.43 50.19 1.63 178
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 113.05 113.75 0.05 -0.35 5.60 63.02 2.50 2.96
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 113.09 113.51 0.30 0.12 6.01 96.65 5.65 6.43
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 108.46 108.76 0.48 0.28 6.17 108.38 6.73 754
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 121.69 121.94 0.72 -0.38 6.41 126.96 10.23 12.82
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 148.62 149.52 0.89 -0.60 6.44 127.97 11.12 17.12
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 111.18 111.38 1.02 -0.41 6.52 133.39 12.62 14.36
KAZAKHSTAN (BBB/Baa2/BBB)

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

MEX10 3/8 02/17/09 10.38 17/02/2009 1.006MMM 107.26 107.56 -0.05 -0.07 5.52 59.95 1.44 1.61
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 106.97 107.47 -0.08 0.05 5.67 67.27 371 412
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 138.54 139.29 0.03 0.14 5.84 77.02 6.13 8.74
MEX 5 1/2 02/17/20 5.50 17/02/2020 750MM 102.83 102.83 -0.02 0.81 5.19 55.47 8.84 9.32
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 159.43 159.98 -0.04 0.42 6.12 99.17 9.73 15.73
MEX 6 3/4 09/27/34 6.75 27/09/2034 3.767TMMM 106.31 106.81 0.16 0.35 6.25 107.17 12.61 13.71
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 103.50 103.88 0.00 -1.88 6.03 111.29 153 1.62
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.63 109.00 0.00 0.00 5.64 65.91 3.03 3.40
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 112.25 112.50 0.00 0.00 5.94 90.61 4.94 5.75
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 127.88 128.13 0.00 -3.00 6.40 130.72 7.17 9.53
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 141.00 141.38 0.00 -1.38 6.63 151.14 9.21 13.32
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.38 96.63 0.00 -1.13 6.67 150.56 11.74 1171
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.27 106.47 -0.09 -0.20 5.49 56.05 1.70 1.83
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 106.32 106.70 -0.12 -0.24 5.80 80.14 3.99 431
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 103.05 103.42 -0.21 -0.39 5.92 88.35 5.50 5.72
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 118.94 119.44 -0.13 0.03 5.92 83.23 6.98 8.35
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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 111.86 112.65 0.00 -0.13 5.63 69.63 174 1.96
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 113.40 113.80 0.00 -0.09 5.18 65.40 2.94 3.48
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 114.49 114.79 0.00 -0.18 6.69 166.63 477 5.69
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 95.53 95.91 0.00 -0.06 6.10 147.99 7.09 6.99
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 99.84 100.15 0.00 0.18 7.00 189.28 8.37 8.43
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 102.06 102.46 0.00 0.31 7.15 201.99 9.57 10.10
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 94.68 94.99 0.00 0.38 731 213.42 11.81 11.48
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.78 05/08/2009 500MM 105.75 106.00 -0.04 -0.17 5.76 #N/AN Ap 0.09 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.00 102.25 0.00 0.00 6.21 123.12 3.14 3.28
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 106.00 106.25 0.00 0.00 6.39 137.33 4.74 5.06
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM 102.06 102.25 0.30 0.10 5.60 113.64 1.19 1.28
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 114.24 114.64 -0.11 -1.43 6.92 233.10 3.02 3.82
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 101.95 102.30 0.03 -1.30 8.10 306.25 5.26 5.49
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 135.75 136.25 -1.79 -2.46 8.54 345.61 6.23 8.82
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 82.37 82.73 0.64 -1.70 8.16 305.25 8.55 711
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 306.23 9.27 8.96
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.04 290.61 9.41 10.83
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 325.26 9.98 11.46
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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 8.43 7.18 105.00 105.48 -0.12 -0.32 2.93 213 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 9.97 6.40 102.79 102.90 0.02 0.11 0.73 140
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 7.99 5.94 101.70 101.78 -0.01 0.01 0.79 97 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 7.90 6.73 112.17 112.42 -0.16 -0.05 5.44 170
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.05 6.58 108.08 108.33 -0.16 -0.11 1.79 158 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.06 7.85 102.27 102.52 -0.27 -0.07 5.92 283
CASHYD10 1/2 02/13 CASHYD Financial 105 15/02/2013 60MM  #N/AN.A. #N/ANA. #NIANA.  #NJANA.  #NJANA. #NIANA. #N/ANA.  #NJANA
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 560.131MM 5.68 5.83 98.86 99.06 -0.25 -0.19 4.93 114
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.54 5.74 109.93 110.23 -0.12 0.11 2.01 73
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.26 5.22 107.37 107.57 -0.20 -0.19 2.70 70
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.30 6.22 115.80 116.20 -0.15 -0.21 4.33 118
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.82 572 100.78 101.13 -0.04 -0.06 6.17 114
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.192MMM 6.97 6.81 103.21 103.33 -0.28 -0.25 8.03 131
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.91 6.64 124.62 124.87 -0.18 0.50 11.74 153
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.76 6.59 103.00 103.22 -0.14 -0.18 2.18 160 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.84 6.29 101.98 102.17 -0.02 0.06 120 128 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.57 6.25 101.88 101.96 -0.01 -0.07 0.53 125
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.02 6.84 104.29 104.54 -0.22 -0.49 2.80 183 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.75 7.14 103.16 103.41 -0.29 -0.46 367 211
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.98 6.13 101.95 102.11 0.17 -0.04 2.01 115 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.35 6.49 103.14 103.37 0.11 -0.05 1.47 147
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.45 7.44 109.30 109.75 -0.26 -0.06 5.00 239 BE-/B1BE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 753 733 102.08 102.33 -0.93 -0.62 5.78 231 -/[BA1/BB
SITFIN 7 7/8 03/09 SITFIN Technology 7.875 02/03/2009 00  #N/ANA. #N/ANA. #N/ANA.  #N/ANA.  #N/ANA. #NANA. #NANA.  #NANA. -/B3/B-
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.82 5.89 101.61 101.69 -0.03 -0.07 0.33 103
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.80 6.55 101.07 101.21 -0.23 -0.19 3.38 156 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.26 7.01 103.12 103.37 -0.15 0.02 6.32 189
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.36 6.18 106.77 107.02 -0.13 -0.19 1.76 118
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.75 6.64 103.06 103.31 -0.16 -0.20 2.26 165
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.94 6.88 105.32 105.57 -0.23 -0.20 354 185 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.89 7.53 104.52 104.64 -0.19 -0.23 6.24 242
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.37 6.62 101.50 101.63 0.00 0.03 0.83 162 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.54 9.49 100.88 101.13 -0.18 -0.13 5.78 326
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 771 6.16 103.65 103.86 -0.23 -0.28 1.99 117
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.15 6.31 103.07 103.32 -0.22 -0.27 2.95 130
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 713 6.73 102.74 102.99 -0.27 -0.32 4.68 170 /Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.34 7.90 102.04 102.29 -0.08 -0.12 6.04 176
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 713 5.92 101.58 101.71 -0.10 -0.04 123 93 BRe/ARRR
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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)
GAZPRU 6 1/2 09/15 GAZPRU  Financial 65 23/09/2015 MMM 6.63 6.80 97.97 98.22 014 011 6.15 168 poTmee
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.81 5.88 100.95 101.06 -0.01 0.08 0.99 91 JAS/REB
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.24 7.15 99.27 99.52 -0.13 -0.09 6.15 140
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.72 6.10 102.21 102.46 -0.22 -0.21 2.98 109 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.88 6.30 104.11 104.36 -0.15 -0.13 4.72 127
RUSB 7.8 09/28/07 RUSB Financial 7.8 28/09/2007 300MM 7.79 6.80 100.17 100.22 0.00 -0.05 0.23 197
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.08 7.32 100.54 100.65 -0.03 -0.10 0.75 232
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 771 8.49 97.10 97.35 -0.20 -0.40 2.77 347
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 8.88 9.62 99.87 100.12 -0.13 -0.32 5.75 383
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.21 6.88 100.25 100.50 -0.09 -0.14 5.75 105 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.79 5.89 101.26 101.40 -0.10 -0.05 1.35 90
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 713 6.11 105.02 105.27 -0.22 -0.13 3.58 107 BBR/AZIBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.24 7.01 101.07 101.32 -0.09 -0.03 5.70 78
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.28 6.29 99.37 99.62 -0.28 -0.36 13.10 121
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.44 7.50 100.64 100.84 0.01 -0.02 0.74 245
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.10 713 101.61 102.02 -0.06 0.20 1.59 206
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.50 6.87 98.06 98.56 0.00 0.00 041  #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.47 7.54 104.50 104.50 0.00 -2.50 3.28 257 B+/-/-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 11.73 4.69 105.50 10550  #N/AN.A. 2.82 0.69 -23
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.54 5.53 103.42 103.63 0.00 -0.06 0.80 48
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.59 591 113.50 11350 #N/AN.A. -0.13 3.21 94
PETBRA 91/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 8.00 6.29 114.00 114.00 0.00 -0.25 4.69 128 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.12 6.20 108.85 108.85  #N/AN.A. 0.55 5.43 120
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.28 6.49 97.50 97.50 -1.45 -1.00 6.84 139
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.29 6.50 114.97 114.97 0.35 -1.06 7.57 140
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.22 5.74 102.46 102.66 -0.13 0.22 3.93 71 AIA2/A
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.58 3.45 102.54 102.54 0.00 -0.07 1.95 22
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.76 3.82 96.27 96.27 0.02 -0.05 3.22 9
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.72 411 97.72 97.72 0.01 -0.22 4.62 31
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.69 4.37 94.95 94.95 0.01 0.12 5.84 26 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 4.96 4.37 110.53 110.53 -0.01 -0.76 8.94 -6
SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 419 4.36 90.72 90.72 -0.55 -1.69 16.83 -2
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM Communications 4.125 01/03/2009 497.75MM 421 5.43 97.95 97.95 0.00 -0.25 1.55 49
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AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.86 6.05 98.18 98.18  #N/AN.A. -0.35 5.86 105
PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 716.258MM 6.10 5.69 100.35 100.56 -0.02 0.01 1.04 67
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 995.449MM 7.62 5.65 103.15 103.43 -0.05 0.00 1.42 62 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 759 5.32 103.79 103.79 -0.06 -0.11 143 38
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.61 6.81 101.68 102.09 -0.24 -0.02 1.97 177 -/Ba2/BB-
OKST 10 3/8 08/09 OKST Communications 10.375 17/08/2009 266420000  #N/AN.A.  #N/AN.A. #NANA.  #NIANA.  #NJANA. #N/ANA. #N/ANA.  #NIANA. BB/Bad-
OKST7 3/4 04/27/12 OKST Communications 7.75 2710412012 175000000  #N/AN.A.  #N/AN.A. #NJANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA.
KAZAKHSTAN
BTAS7 7/8 06/02/10 BTAS Financial 7.875 02/06/2010 600MM 7.80 7.50 100.76 101.15 -0.07 -0.33 254 246
BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.33 8.79 95.81 96.30 0.05 -0.19 4.96 373 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 8.71 8.93 97.45 97.82 0.00 -0.41 5.30 389
BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 750MM 8.55 8.58 96.23 96.73 -0.09 -0.35 10.34 366
TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #N/AN.A.  #N/AN.A.  #N/ANA. #NJANA. #N/ANA.  #N/ANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.55 7.05 103.67 104.07 -0.08 -0.90 2.07 202
ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 7.95 7.34 102.03 102.49 -0.11 0.00 2.83 229
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.63 7.42 107.02 107.44 -0.13 -0.51 3.78 236 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.44 7.93 106.46 106.94 -0.11 -1.97 6.06 289
VENEZUELA
PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 134.999MM 7.68 8.06 98.98 99.62 -0.02 -0.30 157 313
PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM 8.37 8.49 97.95 98.45 1.27 -2.30 6.44 354 B/B1/CCC
PETROZ 8.37 10/22 PETROZ Energy 8.37 01/10/2022 75MM  #N/ANA.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
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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».

29 nioHs 2007 .
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