[lonroBble pbIHKK CEeroaHs _ 3lmaa2007r

Bnagumnp Ectudbees viadimir.evstifeev@alemar.ru
Ten. +7 (495) 411-66-55 ao6. 131

PR ExenHesHbIin GronreTeHb MHBECTOPa

MHBECTUUMOHHO-®HHAHCOBAR
KOPIIOPAWA
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MpoTokonbl nocnegHero 3acepaqus FOMC ykasblBatoT Ha TO, YTO MPOLIEHTHAs CTaBka B
10 Ormxaniuve mecsubl Bpag nu OyaeT cHukeHa. Kak v oxuganoch, B JOKyMeHTe 6bino
0 150 HTMeyeHO HEKOTOpOe OXMaXeHMe TEMMOB SKOHOMUYECKoro pocTa B CLUA, ofHako pucku
130 JanbHeNero 3amMeaneHns HecKonbko CHM3WUMMCh. OfHOM M3 OCHOBHBIX TEMO Ha
110 WW 100 3acedanmu crano obcyxneHue npobriem B CekTope HeABWKMMOCTA. 1o MHeHuto
90 BonblmHcTBa yyacTHukoB FOMC, KOppeKumMs B CEKTOPE MOXET NpojormkuThbes. Mpu aToM
70 cnaj Ha pbiHKE HEABWXMMOCTM MOXET okasaTb "Oonee SIBHOE BMMSHWE" Ha pacxopbl
50 | : : ; 50  noTpebuTenen, ecnu LieHbl Ha XWNbe 3Ha4nUTEnbHO ynagyT. B To xe Bpems ®PC no-
30.05.2007 10.04.2007 16.02.2007 27.12.2006 NpexXHeMy He MpUHUMAET Bcepbe3 Npobrembl C BO3BPATOM PUCKOBAHHBIX WMOTEYHBIX
Vemossuk: IP Morgan gigﬂsmih CUMTas, YTO OHU HE CMOTYT CYLIECTBEHHO YXYALINTb CUTYaLMi0 B 3TOM CEKTope

HOpMaﬂM3OBaHHbIe NOKanbHble AONroBble UHAEKChI

100.40% ba3oBble akTuBbI
—— RUX-Cbonds weHoBoit
Chbonds-Muni LieHoBoit

HeyBepeHHOCTb MHBECTOPOB Ha (HOHAOBOM PbIHKE 1 MPOAOIMKAIOLLMECS ANCKYCCUM Ha TEMY
BEPOATHOCTM M CPOKOB M3MeHeHus ®efpe3epBOM CBOEH MPOLEHTHOM MOMMTUKK Moka
OTpaxaelcs Ha OueHke npuBnekaTenbHocTM obssatensctB  KasHaverictea CLLA.
Mybnukyemble CeroaHs 1 B NATHULY [aHHbIE MO PbIHKY TpyAa OyayT, Kak n Bceraa, BecbMa

100.20%

100.00% 3HaUMMbIMKM ANs pbiHka. [JoxogHocTb 10-neTHUX 0653aTenbCTB COCTaBNSIET B HACTosILLEE
Bpems 4.89% M UMEET OrpaHWUYEHHbIN NOTEHLMAN AN PocTa, HaXo4ach Ha 5-MeCSYHOM
MaKkCMmyme.

99.80%

99.60% | : : : : Pa3B1BaloLLMECS PbIHKM
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Jonrv pa3BuBalOLLMXCS CTPaH MPOAOMKAKT CHWXKEHWE MO Mepe HapacTaHus Ha ¢oHe
Vomouruk: www. Chonds.ru HeyBEPEHHOCTH Ha pbIHKE 6a30BbIX aKTUBOB W CYLLECTBEHHO CY3MBLUMXCS Cnp3foB. MHaekc
EMBI+ cHuauncs k 418.54(-0.27) n., ero cnpag paciumpuncs go 155(+2) 6.n.

NDF RUR/USD, MIBID rate (%)

8 PbiHOK pybneBbix obnurauuii

—— NokanbHbI [ONrOBOW PbIHOK AEMOHCTPUPYET CMELLAHHYK0 M OCTOPOXHYK AMHAMUKY MO
Mepe nosBneHus npogax B psae BoinyckoB O®P3 u pgoctkeHnem BGeHumapkamu
pekopaHbIX LIEHOBLIX OTMETOK. B TO ke Bpems, nepeuyHble pasMeLleHMs MPOXOAsT
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YCMEWHO, YTO ABNSETCA CneacTueM OnaronpusTHON KOHBIOHKTYPbl AEHEXHOrO pbiHKA
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WK Anemap’/2ExenHeBHbil GlonneTeHb HBecTopa

MokasaTeny NMKBIAHOCTH NIOKANbHbIN JONTOBOW PbIHOK

1800
= [lenoauTbl GaHkos B Batke Poccun J-l VKB MHHOCTb n CTa BKW

YpoBeHb pybneBo NMUKBUAHOCTM B YeTBepr nogHsncs Ao 1,664.5 (+21.7) mnpg py6. Mpu

W Ocratku Ha KOp.cyeTax KpeanuTHbIX

opraHMsaLyi 9TOM OCHOBHOE YBENWYEeHMe MpWLLioch Ha AenoanTbl 6aHkoB B LIB, oHn coctaunu
1,210.1 (+17.7) mnpg py0., TOraa kak 0CTaTKW Ha KopcyeTax nogpocnu k 454.4 (+4) mnpg
py6.
[o cepeamHbl wioHs (1o 13 uyucna) oTBReYeHWe MUKBMOHOCTY Ha YNnaTy HamnoroB He
npou3oigeT, K TOMY JXe 3annaHupoBaHHbli OObEM MEpBMYHBIX pa3MeLieHnd Ha
cnegytoulyto Hepento coctasnseT 9.5 Mnpa py6. Takum 0Bpasom, B Onvxaniuve 2 Hepenm
He OXvaaeTcs MOSBNEHUS Mpu3Haka AeduuuTa NMKBUOHOCTW, YTO [OIKHO OKasaTb
NOAAEPKKY ONTOBOMY PbIHKY.
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CraBkn MexOyHapOOHOrO [EHEXHOr0 pbiHKa CTabunbHbl, 3-MecsyHas cTaeka Libor
cocraBnseT 5.36%. [QuHamuka poccuickux NDF npakTuyecku He n3meHunach, CTaBku no

[ONTOCPOYHBIM KOHTPaKTaM CTOST Ha MecTe, TOrAa kak npemust K pybrio B KpaTKoCpOYHOM
NepCreKTMBE HEMHOTO CHU3MNAch.

05.05.2007 05.04.2007 05.03.2007 05.02.2007

WcmoyHuk: LienmpanbHbii bark PO

CraBku LIBOR
|/|HBeCTVILLI/II/IZ d.)OKyC Ha NUKBUOHOCTb

JlokanbHbI JONTOBON PbIHOK OEMOHCTPUPYET CMEeLUaHHY0 U OCTOPOXHYK AWHAMUKY no
Mepe noABneHndA npodax B psAe BbiMyCKOB O®3 u pocTuxeHvem 6qumapKaMM
PEKOPAHbIX LEHOBLIX OTMETOK. B TO e Bpems, nepBuUYHble Pa3MELLEeHUs NpOXOAST
YCNELHO, YTO ABNAETCA CrneacTBMEM 6J'IaI'OI'IpVI‘i-ITHOI7I KOHBKOHKTYPbI AEHEXHOr0 PblHKa.

FocynapcTBeHHble CEKTOpa BriepBble 3a 2 HEeAenu mnokasanu CHKEHUe Mo psay
BbiMyckoB. HecmoTpss Ha TO, YTO Npofaxy He OblnM 3HauuTemnbHbIMK, ANS psaa
MHBECTOPOB 3TO MOXET CUrHANM3NpoBaThb O NpekpaLleHnm thasbl pocTa U CTaTb NOBOLOM

528 D G ans cukcauum npubbinen, npexae BCero, B KOPNopaTUBHOM CErMeHTe.

° " “
526 - = T0gay's LIBOR ---------------=----------o--o N KopnopaTusHble "GuLLKK" NPaKTUYECK HE MBMEHUNUCH B LieHaX, MOCKOMbKY MHBECTOPbI
593 O 3MAgLIBOR o 3aHANM  BbDKWAATENbHYIO MO3NLMI0 W COCPEAOTOMMAMCL HA MEPBUYHOM pbiHKe. B

CIMOXMBLLUUXCS YCMOBUAX, KOrAa KpaiHe BbICOKWA YPOBEHb NIMKBUAHOCTW MOAAEPKUBAET
PbIHOK, HO LieHbl MpY 3TOM HaXoAATCS Ha MakCUManbHbIX OTMETKAX, Xenauue nokynatb
Memourur: Bloomberg HeBenuko. B fanbHenwwem, koTpoBki GeHUMapoKk ByayT OPUEHTMPOBATLCS HA AMHAMUKY
O®3, Toraa kak Goree [OXOAHbIE BbIMYCKW MEHEe YYBCTBUTENbHbI HA W3MEHEHWs B
Bymarax "nepBoro ypoBHs".
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®bloyepc Ha cTaBky ®PC

MHBecTUUMM: hoKyC Ha AOXOAHOCTb

% S BbicokogoxoaHble A0NTM NO-NPeXHeMy NpeacTaBnsioT CnekynaTUBHBIA WHTEPEC, Nnpu
9TOM BbICBOOOXAEHHAS NIMKBUAHOCTb HA CHIMKAKOLLEMCS PbIHKE aKLMA YaCTUYHO NPUXOAUT
MMEHHO B 3TOT CErMEHT AONTOBOro pbiHka. OCHOBHAs aKTUBHOCTb COCpeaoToUeHa B 15-20
Hanbonee BOMATWUMbHBLIX BbIMyCkax C BbICOKOW KYMOHHOW CTaBKOW, OcTanbHble Gymarn
COXPaHSKT HEUTpanbHyl0 AMHaMUKy. B criyyaeT pocta HanpsKeHHOCTW Ha BHELHMX W
BHYTPEHHEM pblHKaX, CTPATErMYeckuin NPUTOK NIMKBUOHOCTY B BbICOKOAOXOAHBIE BbIMyCKN
0% MOXET YCUNUTLCS.

0% 2% 4% 6% 12% 24% 34% 40% 58% 60% MHBeCTVlLLMOHHble naeun

Memouruk: Bloomberg YK Kopa. CnusHue ¢ rpynnoii "Xonuaein" LJOMKHO MPUBECTM K CHUKEHUIO JOXOAHOCTW NO
BbINycKy [0 ypoBHS 10.60% (-200 6.1.), K TOMy Xe, BbICOKWA KYNOH, YCTaHOBNEHHbIA MO
BbIMYCKY, SBNSETCS OOHUM U3 CaMbIX BbICOKUX B CEKTOPE TOProBIM.

MOWTK-2. Mopyuutens no Beinycky OAO “"Mocobnras”. Cnpoc Ha aykuuoHe mno
pa3smelleHnio Mocobnras bbin kpaitHe BbICOKAM, NO3TOMY YacTb HeyAOBMETBOPEHHOrO
Crnpoca MOXeT NepemMecTUTbCA B 3TOT BbIMyCK.

Amypmetann 2. Heo6oCHOBaHHO LUMPOKWIA CP3L, K aHANOrMYHOMY MO ApaLui Bbinycky
Meuen 2. CnpasegnuBbiin cnpag k O®3 oueHnsaem Ha yposHe 270 6.n. unm 130 6.n. K
Meuen 2. K ToMy e, 3T0 MNpeanoraraeT COKpalleHue [AOXOAHOCTM MO  BbIMyCKy
AwmypmeTtann 1 Ha 10-15 6.n.

INaBepHa. o Bbinycky yCTaHOBMEHa KynoHHas LOXOOHOCTb B pasmepe 11%, TekyLias
poxopHocTb  coctaBnseT 10.78%. YuuTbiBas nMAMPYIOWME MNO3ULMM  HA  PbIHKE
peanu3auum  CTpoMMaTepuanoB W MOCTOSIHHOE Pa3sBUTUE  PErvioHanbHON  CeTH,
CcrpaBeAnvByo JOXOAHOCTb OLeHnBaeM Ha yposHe 10.55%.

CatypH HIMO 2. Buinyck TOpryeTcs Wvpe aHanorMyHoro no MyrbTUnAMKaTopam BTOPOro
Bbinycka komnaHun YMIO. Beinyck wmeeT cnekynsTUBHbIA MOTEHUMANn CHUKEHWS
poxoaHocTu 15-20 6.n. k goxogHocTu 8.05%.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. Mepsbiit "aLwenoH".
=
7.50
® 46001
7.25
® ockEac4
T1YKoun 4
® YKoun 3
7.00 ® 0CKESC 2 P 7
° °
®CKEJC 5
o l"a3npom A8
6.75 o PXI3 ©46020
®ckEacs
46014
650 ® f1yKown 2 °
- 26003 )
Faampon A.G ® [a3npom A7 < Mocksa 44
®BTb4 @ la3snpom A4 46012
°
PXO 5
®Mockea 36 46002 ® 46021
6.25 Mocksa 41
oPCKESC1
600 o BTES
Mockea 42 b
Mocksa 47
® Mocksa 2
5.75
Mockea 40
550 ® 25058
°
27019
Mod. Duration
525 T T T T T T T T T T T T T T |
0 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15

31 mas 2007 . Crp. 3/37



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumun. baxku n mHaHehI.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumu. Toprosns.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumv. Metannyprus.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.

53

16.00

15.50

15.00

14.50

14.00

13.50

13.00

12.50

12.00

11.50

11.00

10.50

10.00

9.50

9.00

8.50

8.00

7.50

7.00

6.50

6.00

5.50

5.00 -

@ HAK

@ ArpoxonauHr

Cub Arp rpy””a..BenrpaHKopM

®130 Coios

° ApK&Qrp 2

@ Arpuka

@ [13 dunanc

® Pasrynsin 3

@ Pasrynan 2

@ [asa 2

® Pycarpo

CopipyxecTBo

Mod. Duration

31 mas 2007 .
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

5.00 -

@ KK dunanc

Mepecset

@ IKC ®XC PB

[ ]
Kamckas gonntHa 2

® [nasMocCrpoii 2

@ OCKK

.Aaamam 1

o PUlpynn

® LyH2

° oK s

nce

.Mmpaxc 1
®/1CP Vescr

@ CTpoiiTpanclas
® MeTpocTpoit

@ CyBap-KasaHb

.AAaMaHT 2

.VIHTerpa 1 °

Mupakc 2
®JICP

o M-WHpycTpus

Mod. Duration

/

31 mas 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 103.93 103.65 0.02 597 /- 2.28

003 25058 40,655 6.30 01/08/2007 30/04/2008 100.90 100.70 - 0.15 551 /- 0.85

003 25059 40,821 6.10 25/07/2007 19/01/2011 100.59 100.55 - 0.02 0.37 6.06 / - 3.09

003 25060 40,734 5.80 01/08/2007 29/04/2009 100.20 100.15 0.03 -0.02 - 5.82 /- 172

003 25061 22,902 5.80 08/08/2007 05/05/2010 99.85 99.70 0.00 0.00 0.25 6.01 / 2.55

003 26198 42,117 6.00 04/11/2007 02/11/2012 99.15 99.05 - 0.08 0.65 6.19 / 4.37

003 26199 26,883 6.10 18/07/2007 11/07/2012 100.35 100.15 0.00 0.15 0.40 6.18 / 415

003 27019 8,800 10.00 18/07/2007 18/07/2007 100.59 100.59 -0.01 -0.08 -0.34 544 | 0.13

003 27020 8,800 10.00 08/08/2007 08/08/2007 101.40 100.60 460 /- 0.18

003 27025 25,806 6.00 13/06/2007 13/06/2007 100.10 100.02 -0.03 441 | 0.03

003 27026 16,000 7.00 13/06/2007 11/03/2009 104.20 104.20 4.05 / 161

003 46001 60,000 10.00 13/06/2007 10/09/2008 103.60 103.40 -0.10 -0.30 7311 112

003 46002 62,000 9.00 15/08/2007 08/08/2012 109.95 109.85 6.30 / 3.98

003 46003 37,298 10.00 18/07/2007 14/07/2010 110.20 110.05 0.05 -0.05 6.47 | - 2.53

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

003 46010 30 13/06/2007 17/05/2028 - #NIANA. | #NIANA. |-

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

003 46012 40 121 03/10/2007 05/09/2029 74.43 74.43 0.01 0.39 1.80 6.36 / - 14.10

003 46014 58,290 9.00 12/09/2007 29/08/2018 109.55 109.47 -0.13 0.21 6.53 / - 7.16

003 46017 79,995 8.50 15/08/2007 03/08/2016 106.96 106.92 0.04 0.64 6.31 / - 6.35

003 46018 90,000 9.00 13/06/2007 24/11/2021 112.13 112.05 0.08 0.89 6.42 / - 8.27

003 46020 52 6.90 15/08/2007 06/02/2036 103.60 103.55 -0.04 1.03 6.73 / - 11.93

003 46021 29,972 800  22/08/2007 08/08/2018 100.95 100.75 0.00 0.15 0.95 6.31 /- 7.34

Mockea

Mocksa 29 5,000 1000 05/06/2007 05/06/2008 104.50 103.85 5.79 / - 0.90 12
Mocksa 36 4,000 10.00 16/06/2007 16/12/2008 105.50 105.50 6.31 /- 1.33 54
Mocksa 38 5,000 1000 26/06/2007 26/12/2010 112.50 112.50 6.15 / - 2.84 15
Mocksa 39 5,000 1000 21/07/2007 21/07/2014 110.36 110.36 0.06 0.33 6.42 | - 5.06 14
Mocksa 40 5,000 1000  26/07/2007 26/10/2007 102.00 101.65 0.00 552 / - 0.38 3
Mocksa 41 3,378 1000 30/07/2007 30/07/2010 109.05 107.00 -0.03 1.08 6.05 / - 2.60 7
Mocksa 42 3,000 10.00 13/08/2007 13/08/2007 100.83 100.83 5.97 / - 0.19 52
Mocksa 43 5,000 10.00 17/08/2007 17/05/2008 105.00 105.00 475 | - 0.89 -88
Mocksa 44 20,000 1000 24/06/2007 24/06/2015 110.30 110.30 0.05 0.30 6.46 | - 5,51 18
Mocksa 47 10,000 1000 28/07/2007 28/04/2009 106.59 106.10 0.11 584 /- 1.66 1
MyHuyunanbHble u cybgpedepasnbHble

ActpaxaHb 500 950  13/09/2007 17/12/2009 103.06 101.00 0.00 -0.39 8.78 / - 211 278
BalukoprocTaH 4 500 8.02 13/09/2007 13/09/2007 100.40 100.30 -0.07 6.83 /- 0.27

BalukopTocTak 5 1,000 802  07/11/2007 04/11/2009 102.50 102.50 0.00 0.00 7.00 / - 2.10 108
Benoropopickas 061, 2 320 1350  29/10/2007 29/04/2008 104.75 104.75 -1.45 815 / - 0.82

Benoropopckas 061. 3 2,000 8.38 15/08/2007 10/11/2010 102.00 101.90 0.13 0.15 7.96 / - 2.80

31 mas 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
Kypratckas o6n.
JleHuHrpazckas obn. 2
JleHuHrpazckas obn. 3
Jlvneukas o6n. 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
12.00
11.99
13.00
13.00
10.25
10.00
8.00
9.50
7.75
8.25
9.32
9.00
8.60
8.40
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
20/06/2007
21/11/2007
21/06/2007

14/06/2007
17/06/2007
02/07/2007
22/07/2007
24/10/2007
21/06/2007
25/07/2007
26/09/2007
20/08/2007
24/06/2007
04/06/2007
11/06/2007
21/06/2007
28/06/2007
#NIAN Ap
15/11/2007
24/06/2007
14/10/2007
23/11/2007
05/09/2007
12/06/2007
#NIAN Ap
18/10/2007
03/10/2007
18/06/2007
13/06/2007
15/06/2007
20/06/2007
24/07/2007
18/06/2007
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

105.00
100.70
101.55
103.30
100.80
104.35
102.78
102.94
108.00
107.65
100.60
100.19
101.85

99.52
100.25
100.90
100.87
100.50
100.28
100.90
100.55

101.55
103.20
113.40
109.00
101.19
102.60

100.70

99.55
101.45
121.25
129.50
100.00
101.10
103.80

99.50
101.20
108.00
106.73

Bid
105.00
100.40
101.55
103.00
100.80
103.88
102.78
102.94
108.00
107.65
100.41
100.01
101.50

99.52
100.25
100.90
100.87
100.50
100.28
100.61
100.55

101.55
103.20
113.00
108.20
101.19
102.60

100.70

99.55
101.25
121.05
127.50
100.00
100.77
103.80

99.50
101.05
108.00
106.28

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
0.00

0.11
-0.09

0.30

-1.03

-1.60

-0.13
-1.20

0.00

-0.31

119

-0.10

0.15

-0.02

0.10

-0.08

-0.07
-0.80
-0.19

1m chng
net

-0.45
-0.29

0.15
041
-0.25

0.25
-0.34

-1.70

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

-0.80
0.10

0.99
-0.10

- #NIANA. [ #NIANA. |-

-0.10
-0.11
-0.45

0.05
-0.43

-0.29
-0.45
0.09

YTM [ YTP

475 | -
710 /-
8.04 /-
824 | -
794 | -
7.89 /-

.-
762 /-
788 /-
8.17 /-
597 / -
771/ -
815 /-
79.46 | -
774 | -
778 | -
752 /-
8.62 /-
7.96 /-
764 | -
844 | -

8.78 / -
738 /-
743 ] -
7311/ -
7.07 /-
775 [ -

737 1 -
6.72 | -
894 /-
725 /-
730 /-
718 /-
782 /-
812 /-
8.80 /-
5.76 / -
6.63 / -
754 | -

Mod. Dur.

0.89
3.62
1.00
2.10
2.50
1.28

0.48
1.66
3.08
0.12
1.25
2.10
0.38
141
193
0.51
3.26
243
0.72
1.94

1.28
0.51
2.66
4.72
5.34
0.69

1.24
121
2.08
2.63
4.85
0.28
3.26
111
170
0.21
1.62
2.34

OAS
Spread

-88

99
228
225
192

200
197
188
49
201
186
2730

185
190
251
131
218
238

293
176
141
102

207

158
137
293
122
101
167
172
232
287

31

79

58
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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
25/06/2007
30/08/2007
19/06/2007
2410812007
22/06/2007
13/07/2007
14/06/2007
16/08/2007
19/06/2007
16/08/2007
19/07/2007
28/06/2007
01/06/2007
23/08/2007
13/10/2007
09/11/2007
26/06/2007
28/06/2007
27/06/2007
05/06/2007
22/06/2007
24/11/2007
26/11/2007
26/09/2007
06/06/2007
19/06/2007
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

105.00
107.82
105.77
102.66
103.42
109.60
102.50
103.50
101.60
101.85
102.00
103.75

99.65
102.45
104.90
106.71
103.25
101.21
100.50
100.50
100.89

99.25

99.10
102.93
100.95
102.35
101.35
100.75
106.25
108.35
102.55
100.54
100.85

Bid
105.00
107.82
105.77
102.66
103.42
109.60
102.26
103.30
101.60
101.85
102.00
103.10

99.65
102.45
104.55
106.71
103.25
101.21
100.50
100.50
100.50

99.25

98.51
102.93
100.50
102.35
101.35
100.75
104.00
108.00
102.55
100.54
100.85

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

-0.27
0.03

0.17
-0.19
-0.10

0.00

0.21
-0.33

-1.75
-0.31

-0.11
0.09

0.00

0.00

0.30

1m chng
net
0.26
0.33
0.72

-0.40
-0.16

0.23
0.25
0.35

0.00
133

-0.07
-0.12
-0.07
-0.45

0.24

0.19
-0.29

YTM [ YTP

475 | -
6.79 / -
7.05 /-
6.96 / -
737 1 -
722 [ -
783 /-
6.47 [ -
744 | -
951 /-
9.83 /-
8.07 / -
712 [ -
7111/ -
748 | -
7.66 / -
746 [ -
722 [ -
781 /-
1132 /-
8.16 /-
727 1 -
760 /-
716 /-
784 [ -
7711 -
7.96 /-
720 /-
6.68 / -
758 /-
723 /-
871 /-
333 /-

Mod. Dur.

0.89
315
5.07
0.83
3.49
174
2.50
0.46
213
1.83
0.90
1.98
273
3.39
091
241
4.40
117
1.30
0.41
0.34
212
3.60
1.78
1.36
0.88
2.10
215
0.91
1.55
3.17
1.50
0.09

OAS
Spread

-88
75
75

152

120

133

180
93

140

352

400

186

110

102

175

113

146

552
260
268
257
127
201
198
198
175

172
117
197
-206
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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 105.63 105.63 0.00 -0.32 7.30 /- 172 142
fApocnasckas 06n. 5 500 7.75  30/06/2007 30/12/2008 99.75 99.75 0.00 - -0.08 791 /- 1.37 207
fApocnasckas o6n. 6 2,000 775  23/10/2007 19/04/2011 100.40 100.40 0.00 0.00 0.45 721 /- 3.19 129
Apocnasckas 06n. 7 2,000 850  03/07/2007 30/03/2010 101.25 100.95 0.00 -0.05 053 7.46 | - 2.36 152
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892 19/09/2007 16/09/2009 14/09/2011 101.25 101.25 0.00 - 0.15 472 | 847 1.93 252
BawwkupaHepro 3 1,500 830  28/06/2007 19/03/2009 09/03/2011 101.02 100.82 0.00 -0.03 - 391 /7.98 155 199
lasnpom A4 5,000 822 15/08/2007 10/02/2010 104.80 104.65 0.00 0.15 0.50 6.38 / - 2.29 44
la3npom A5 5,000 758 09/10/2007 09/10/2007 100.97 100.97 - - -0.18 485 | - 0.34 -60
la3npom A6 5,000 695  09/08/2007 06/08/2009 101.40 101.15 0.00 0.05 0.30 6.41 / - 191 53
lasnpom A7 5,000 679 01/11/2007 29/10/2009 101.10 100.80 0.00 0.00 0.25 6.46 / - 212 55
lasnpom A8 5,000 700 01/11/2007 27/10/2011 101.00 100.85 0.00 -0.05 0.50 6.87 /- 361 77
Ta3npom 9 5,000 723 22/08/2007 12/02/2014 101.60 101.40 0.00 -0.05 0.40 7.06 /- 4.99 78
13U 3 1,500 1045  19/10/2007 18/04/2008 100.14 100.14 - -0.01 0.76 10.52 / 10.52 0.78 470
rT-T3U 4 2,000 1071 05/09/2007 02/09/2009 100.26 100.26 0.00 0.16 0.01 10.84 / - 1.82 478
KyiBbiwesasor 2 2,000 8.80  07/09/2007 04/03/2011 100.95 100.60 0.00 - 0.12 873 / - 297 263
TNewarepro 2 3,000 854  03/08/2007 27/01/2012 102.60 102.45 0.00 0.05 0.45 8.03 /- 357 187
NYKown 2 6,000 725 20/11/2007 17/11/2009 101.85 101.85 - 0.60 0.50 6.53 / 6.53 2.16 61
NYKownn 3 8,000 710 14/06/2007 08/12/2011 100.65 100.50 0.00 0.00 0.20 707 /- 3.58 95
NYKown 4 6,000 740 14/06/2007 - 05/12/2013 101.90 101.75 0.00 0.00 0.55 747 /- 479 89
MocaHepro 1 5,000 754 18/09/2007 15/09/2009 13/09/2011 101.17 101.00 0.00 0.00 0.15 395 /7.14 1.98 123
MocaHepro 2 5,000 765  30/08/2007 23/02/2012 18/02/2016 101.86 101.86 - -0.09 -0.15 4.28 17.31 373 116
MO3CK 6,000 805  11/09/2007 - 06/09/2011 101.50 101.38 0.00 -0.09 0.18 779 /- 3.38 168
OrKs 5,000 7.50 04/10/2007 01/10/2009 29/09/2011 100.15 100.05 0.00 -0.01 0.25 423 1 759 2.01 166
PyccHedTb 7,000 9.25 15/06/2007 12/12/2008 10/12/2010 80.08 80.08 -0.82 -2.92 11.82 / 27.39 1.09 2010
CanasatHehteOprCutHe3 3,000 10.00 13/11/2007 13/11/2007 10/11/2009 105.42 105.42 - -0.09 0.02 7.67 1-1.80 2.07 173
CaxaTpaHHedrel a3 1,500 11.90 06/06/2007 04/06/2008 02/12/2009 101.83 101.69 0.00 0.04 -0.22 4.25 /10.28 0.85 445
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 100.72 100.72 0.00 0.07 - 3.52 /7,50 2.10 157
TataHepro 1,500 9.65 13/09/2007 13/03/2008 101.58 101.58 -0.36 -0.07 7.66 / - 0.71 198
®CKE3C 1 5,000 8.80 19/06/2007 18/12/2007 101.50 101.50 - -0.27 6.07 / - 0.50 49
®CKE3C 2 7,000 8.25 26/06/2007 22/06/2010 103.75 103.60 0.00 -0.05 0.20 7.02 /- 251 102
®CKE3C 3 7,000 7.10 15/06/2007 12/12/2008 100.90 100.72 - 0.06 0.33 6.64 / - 135 86
®CKE3C 4 6,000 7.30 11/10/2007 06/10/2011 100.90 100.70 0.00 -0.10 0.20 721 /- 3.52 110
®CKE3C5 5,000 7.20 05/06/2007 01/12/2009 100.90 100.70 0.00 0.00 0.30 6.96 / - 2.12 103
Memannypeus

Awmypmertann 1 1,500 9.80 30/08/2007 26/02/2009 101.85 101.85 0.00 0.00 0.02 881 /- 1.48 291
Awmypwmetann 2 2,000 9.15 31/08/2007 26/02/2010 101.30 101.30 0.00 0.25 0.45 8.78 / - 2.24 275
Bernox 1 1,500 9.10 06/06/2007 - 03/06/2009 100.52 100.52 - 9.01 /- 1.66 306
Bernon 2 2,000 9.25 30/08/2007 27/08/2009 23/02/2012 101.00 101.00 0.00 0.10 443 | 8.93 1.87 296
3onorto Cenurpapa 1 500 13.00 27/06/2007 25/06/2008 21/12/2011 100.15 100.00 0.00 3.23 /1331 0.87 732
3onoto Cenurpapa 2 300 14.50 03/07/2007 01/01/2008 28/06/2011 103.00 100.50 0.00 0.25 1.72 1 11.86 0.52 605
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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
OCKE3C 3 7,000 7.10 15/06/2007 12/12/2008 100.90 100.72 0.06 0.33 6.64 / - 1.35 86
Koke 1 3,000 8.95 19/07/2007 - 16/07/2009 101.60 101.20 0.00 0.10 0.25 838 /- 1.78 244
Koke 2 5,000 8.70 20/09/2007 18/03/2010 15/03/2012 101.10 101.10 0.00 1.00 0.75 5.13 / 8.41 231 240
MarHeanT 1 1,500 9.85 21/06/2007 18/12/2008 100.09 100.09 0.00 -0.11 0.31 /031 1.48 269
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 100.10 100.10 0.25 10.86 / 10.86 0.45 512
Makew Mpynn 3,000 11.25 13/09/2007 13/09/2007 12/03/2009 99.22 99.22 0.21 1.05 2.30 / 14.43 0.25 855
Mert3asoa um. Ceposa 2,000 8.75 31/08/2007 27/02/2009 101.55 99.50 - 0.53 8.58 / - 151 270
Meven 1 2,000 5.50 22/11/2007 - 22/11/2007 99.79 98.50 0.00 1.34 748 | 748 0.45 188
Meuen 2 5,000 8.40 20/06/2007 16/06/2010 12/06/2013 103.00 102.85 0.00 -0.05 0.05 397 /744 248 143
HwxHe-TleHckoe 1 550 13.00 21/06/2007 18/06/2009 99.80 99.80 0.46 / 0.46 1.92 1079
HwxHe-TleHckoe 2 400 12.25 10/07/2007 - 08/07/2008 100.00 100.00 12.24 1 12.24 0.91 629
HOK 400 12.30 27/09/2007 25/09/2008 22/09/2011 100.67 100.67 0.00 0.57 0.32 3.85 / 12.05 111 609
HCMM3 1,000 1.00 19/11/2007 19/05/2008 100.00 100.00 1.00 / 1.00 0.96 -458
OMK 3,000 9.20 07/06/2007 12/06/2008 101.90 101.90 0.05 739 /- 0.90 166
PycAn 3 6,000 7.20 21/09/2007 21/09/2008 100.35 100.35 0.03 7.02 /- 118 127
CsoboaHblii Cokon 2 600 11.75 22/11/2007 22/11/2007 100.50 100.50 0.00 0.20 10.92 /10.92 0.43 518
Cesepcrans 3,000 8.10 28/06/2007 - 28/06/2007 100.15 100.15 - 6.10 / 6.10 0.07 61
TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.65 100.65 0.00 0.01 140 /711 0.66 147
TMK 3 3,000 7.60 25/09/2007 24/03/2009 101.00 100.60 0.20 724 1724 1.60 140
Tynavepwmer 2 1,000 8.75 02/06/2007 02/12/2007 99.92 99.92 - - 9.11 /911 0.45 446
Xaiinenn l'ong 750 12.75 04/07/2007 - 02/04/2008 100.42 100.42 0.09 -0.23 12.77 1 12.77 0.71 685
4ytn3 3,000 9.50 20/06/2007 18/06/2008 16/06/2010 102.25 102.25 0.00 -0.21 2.61 1736 0.92 165
lMpombiwneHHocmb
AsT0Ba32 3,000 1.00 15/08/2007 13/08/2008 101.50 90.12 4.67 | 4.67 1.20 -101
AsT0Ba33 5,000 7.80 26/06/2007 22/06/2010 100.06 100.06 0.16 / 0.16 2.95 142
AsTonpuGop 5,000 12.80 31/10/2007 31/10/2007 29/04/2009 99.56 99.56 0.00 -0.24 313 /1432 0.37 841
Awrten 1,200 8.00 15/11/2007 15/11/2007 99.00 99.00 10.53 / 10.53 0.42 481
ApHect 600 24/10/2007 23/04/2008 29/04/2009 100.15 99.95 0.00 -0.05 -0.03 / -0.06 1.92 -554
BaroxMatu 1 300 1350  21/06/2007 19/06/2008 102.50 102.50 0.50 1.25 1121 /1121 0.87 532
BaroxMatu 2 1,000 11.00 20/06/2007 15/12/2010 98.95 98.95 1.14 3.77 /- 2.97 -218
BKM 1,000 9.75 06/06/2007 04/06/2008 100.60 100.60 9.32 /9.32 0.87 353
BMY 1,500 11.00 26/06/2007 25/12/2007 22/12/2009 100.67 100.67 0.00 -0.16 0.02 2.24 19.97 0.50 426
BonrabypMatu 600 11.00 10/10/2007 10/10/2007 08/10/2008 99.90 99.90 0.00 -0.06 3.06 / 11.52 0.32 578
BocToKLemeHT 800 1200  22/11/2007 22/11/2007 19/11/2009 100.34 100.34 0.00 -0.18 2.25 | 11.56 0.43 579
rA3 5,000 8.49 14/08/2007 12/02/2008 08/02/2011 100.63 100.63 -0.12 -0.04 1.48 [ 7.67 0.64 201
TapoMaluCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 100.65 100.65 0.00 382 /941 0.89 362
[Lloporo6yx 900 13/06/2007 11/06/2008 100.23 100.23 022 /-0.22 1.04 -582
EMK 1,000 9.35 04/10/2007 04/10/2007 02/10/2008 99.40 99.40 291 /11.40 0.31 567
MxMaru 2 1,000 13.35 19/06/2007 17/06/2008 100.50 100.50 0.00 -0.30 13.22 1 13.22 0.85 722
WkpyT 3 3,250 8.74 20/09/2007 16/09/2010 104.15 102.93 -0.56 -0.56 7.64 | - 2.70 161
NekutumuemenT 2 500 1250  08/08/2007 07/11/2007 05/11/2008 100.80 100.80 0.00 -0.24 -0.20 3.35 / 11.02 0.39 528
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TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.65 100.65 0.00 0.01 140 /711 0.66 147
Kamas 2 1,500 8.45 21/09/2007 19/09/2008 17/09/2010 101.15 100.90 0.00 3.14 1 774 1.16
Kuposckuit 3-4 1,500 9.20 26/09/2007 24/09/2008 24/03/2010 101.09 101.09 0.00 0.19 4.07 | 847 1.16
KpworenMalu 1 500 9.75 10/07/2007 10/07/2007 08/07/2008 100.00 100.00 0.00 0.97 /10.04 0.10
KpworenMalu 2 1,000 11.20 19/06/2007 17/06/2008 15/12/2009 100.09 100.09 - 4.80 / 11.40 0.87
JIOMO 3 1,000 12.50 16/09/2007 16/09/2007 05/09/2009 100.50 100.50 0.00 -0.14 -0.11 1.43 /10.89 0.27
Mapuiickuin HM3 1 800 12.40 19/06/2007 - 16/12/2008 100.00 99.85 - -0.24 0.47 | 0.47 1.45
Mapuiickuin HM3 2 1,500 12.00 21/06/2007 19/06/2008 16/12/2010 99.50 99.50 0.00 -0.27 0.24 3.93 /12.89 0.86
MeTtap ®uHaHc 500 12.95 14/06/2007 12/06/2008 10/06/2010 99.70 99.25 0.00 0.09 4.88 [ 13.95 0.83
Mul 1 1,000 10.50 06/06/2007 - 03/06/2009 100.05 100.05 -0.03 8.00 / 8.00 1.67
Mul 2 3,000 8.90 11/09/2007 11/03/2008 06/09/2011 100.70 100.30 0.00 - - 1.55 /837 0.70
Motosun. 3aBoabl 1,500 10.00 26/07/2007 26/07/2007 22/01/2009 100.42 100.42 0.00 0.02 0.68 /7.20 0.14
MotopoCtpoutens 800 12.00 20/09/2007 20/09/2007 19/03/2009 100.30 100.30 0.20 0.25 191 /1115 0.28
HB Petan 1,000 9.90 13/06/2007 10/12/2008 09/12/2009 99.98 99.98 6.28 / 10.15 1.27
HukocXum 2 1,500 12.30 16/08/2007 16/08/2007 20/08/2009 100.62 100.62 0.00 -0.10 -0.28 0.90 / 9.61 0.19
Huron 1 1,000 1.00 19/06/2007 18/12/2007 16/12/2008 100.00 100.00 1.00 / 1.00 1.52
Huron 2 2,200 11.75 19/06/2007 15/12/2009 102.47 102.20 0.00 0.09 0.21 10.96 / - 1.95
HKHX 3 2,000 8.00 01/09/2007 - 01/09/2007 100.36 100.36 - - 6.48 / 6.48 0.23
HKHX 4 1,500 9.99 01/10/2007 30/03/2009 26/03/2012 102.82 102.82 0.00 -1.38 3.37 | 8.46 157
Hadoue 2 1,000 10.20 20/06/2007 18/06/2008 16/12/2009 100.10 100.10 0.00 -0.15 - 4.35 /10.34 0.89
O3HA 500 10.80 12/06/2007 11/12/2007 08/12/2009 100.40 100.25 0.00 -0.02 0.13 2.20 / 10.40 0.46
OM3 4 900 - 30/08/2007 - 26/02/2009 87.50 87.50 - -5.00 7.95 [ 7.95 1.62
OM3 5 1,500 8.80 04/09/2007 01/09/2009 30/08/2011 102.70 102.40 0.00 0.15 0.30 4.25 1 7.68 191
MeHaTsxMpomApmatypa 500 10.60 14/11/2007 14/11/2007 11/11/2009 100.20 100.20 0.00 1.94 /10.37 0.42
MeHonnake 1,500 11.25 21/06/2007 19/06/2008 17/12/2009 100.46 100.46 0.00 0.01 0.35 467 /1105 0.88
nm3 1,200 9.90 24/07/2007 24/07/2007 21/07/2009 100.11 100.11 0.64 / 9.41 0.14
MpomTpakTop 1 1,500 9.75 05/07/2007 05/07/2007 03/07/2008 100.29 100.29 0.00 -0.01 0.14 0.59 / 6.65 0.09
MpomTpakTop 2 3,000 10.75 23/10/2007 20/10/2009 18/10/2011 102.60 102.60 0.00 -0.20 0.56 557 /9.73 1.96
PoctBepton 800 9.30 27/11/2007 27/11/2007 26/05/2009 100.70 100.50 0.00 2.04 /8.19 0.46
PbiBuHCKKkabens 1,000 10.75 05/06/2007 04/03/2008 28/02/2012 100.50 100.50 -0.05 1.68 / 10.44 0.66
CanagatCrexro 1 750 11.60 25/09/2007 25/03/2008 102.05 102.05 0.00 -0.10 9.11 /9.11 0.73
CarnagatCrexro 2 1,200 9.28 31/10/2007 31/10/2007 28/10/2009 100.20 100.20 0.00 1.56 / 8.94 0.39
Carnot SHeprust 3,000 9.80 26/06/2007 25/12/2007 100.80 100.80 0.05 0.14 8.49 / 8.49 0.50
CatypH HMO 1 1,500 8.90 22/09/2007 23/03/2008 100.45 100.45 8.46 | 8.46 0.73
CatypH HMO 2 2,000 9.25 21/09/2007 21/03/2008 20/09/2011 101.20 101.00 0.00 -0.10 0.05 152 / 7.94 0.73
Cesepcrans ABTo 1,500 8.00 26/07/2007 21/01/2010 100.00 100.00 0.00 8.15 / 8.15 2.20
Ceskabens 1 500 12.50 08/07/2007 - 06/10/2007 100.70 100.70 0.00 -0.36 10.83 / 10.83 0.31
Ceskabens 2 1,000 10.50 05/09/2007 28/11/2008 100.10 99.90 -0.08 - /-
Ceskabens 3 1,500 11.25 03/07/2007 27/03/2012 100.55 100.55 0.00 0.36 1157 / - 3.34
CvBHpCKUiA LieMeHT 800 9.70 14/06/2007 12/06/2008 99.90 99.90 0.00 -0.05 0.00 0.46 / 0.46 0.99
CHX3 1,000 10.70 02/10/2007 02/10/2007 29/09/2009 100.50 100.50 0.00 1.36 / 9.30 0.31
COK-ABTOKOMT. 1,100 12.00 25/10/2007 24/04/2008 100.78 100.78 0.22 0.53 11.34 [ 11.34 0.78
TAV® 4,000 8.42 13/09/2007 11/09/2008 09/09/2010 99.79 99.79 0.00 0.12 0.04 351 /876 1.13
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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
TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.65 100.65 0.00 0.01 140 /711 0.66 147
B3 1,000 9.25 22/06/2007 20/06/2008 18/06/2010 101.30 100.80 0.00 2.96 /835 0.92 260
TeH3op 500 12.20 20/11/2007 20/05/2008 17/11/2009 100.20 99.98 0.00 5.00 / 12.46 0.84 653
TepHa 1 500 1.00 19/06/2007 18/12/2007 16/12/2008 100.70 91.60 - - 2.94 | 8.47 154 281
TepHa 2 1,500 12.60 09/11/2007 09/11/2007 04/11/2011 99.90 99.35 0.00 -0.22 1.38 /1391 0.39 796
TexHoHukonb 1,500 10.00 14/11/2007 14/05/2008 11/11/2009 100.55 100.55 0.00 0.00 3.81 /9.60 0.85 381
TpaHcMauw 1 1,500 1.00 01/06/2007 - 01/12/2007 93.98 93.98 - 14.24 | 14.24 0.44 832
TpaxcMaw 2 4,000 8.60 16/08/2007 12/02/2009 10/02/2011 102.50 100.70 0.00 0.76 3.67 1771 1.48 187
YMMO 2 4,000 9.50 21/06/2007 19/06/2008 17/12/2009 101.74 101.60 0.00 3.36 / 7.96 0.92 222
YHUKYM 1,000 12.50 19/06/2007 18/12/2007 15/12/2009 97.50 97.50 0.00 3.88 /18.17 0.44 1195
Ypansaron3sasog 1 2,000 9.40 02/10/2007 - 30/09/2008 101.20 101.20 0.05 - 8.59 /859 117 278
YpansaroH3asog 2 3,000 9.35 03/10/2007 03/10/2007 05/10/2010 100.50 100.50 - 0.09 0.82 /794 0.32 328
Ypan3nektpomeab 3,000 8.25 04/09/2007 02/03/2010 28/02/2012 101.50 100.41 0.00 0.19 4.84 | 8.01 2.30 201
OMAnbsHC 2,000 10.50 13/07/2007 13/07/2007 08/07/2011 100.05 100.05 0.00 -0.35 -0.26 0.29 /10.11 0.11 448
OHepromatu 700 11.50 27/11/2007 27/05/2008 22/11/2011 102.15 102.15 0.00 0.75 2.15 /939 0.88 361
OHeprocbep. pecypcsl 128 17.00 24/07/2007 18/01/2011 100.90 100.00 0.00 1549 / - 2.38 950
TenekoMMyHukayuu, medua, mpaHcnopm

And 1,500 11.75 20/06/2007 19/12/2007 17/06/2009 100.05 100.05 0.00 -0.15 -0.15 3.25 / 11.96 0.47 615
AxpTen 200 13.00 20/07/2007 18/07/2008 17/07/2009 100.00 100.00 - - 6.76 / 12.46 0.93 654
BonraTenekom 2 3,000 8.20 05/06/2007 02/12/2008 30/11/2010 101.60 101.60 0.00 0.11 318 /719 1.30 140
BonraTenekom 3 2,300 8.50 05/06/2007 - 30/11/2010 102.80 102.80 0.25 -0.40 772 | - 2.78 143
BonraTenekom 4 3,000 7.99 12/06/2007 08/09/2009 03/09/2013 101.90 101.65 0.00 278 1733 1.93 142
[anbcaasb 2 2,000 8.85 06/06/2007 02/06/2010 30/05/2012 104.25 104.00 0.00 468 /743 243 140
[Janbcaasb 3 1,500 8.60 06/06/2007 03/06/2009 102.05 101.75 0.00 7711 - 1.69 142
WetnaiH 2 3,000 10.50 22/11/2007 22/05/2008 100.85 100.85 0.05 9.79 /9.79 0.87 399
Wrepa 2,000 9.75 07/06/2007 07/12/2007 100.78 100.78 -0.17 8.35 /8.35 0.46 272
MITC 4 1,500 7.10 24/10/2007 22/04/2009 100.50 100.50 6.92 /6.92 1.68 108
MITC5 1,500 7.10 27/11/2007 25/05/2010 100.27 100.27 0.00 0.17 712 1712 2.56 118
MeracpoH 3 3,000 9.25 16/10/2007 15/04/2008 101.50 101.50 0.00 757 /- 0.80 187
MMK TpaHcduHaHe 650 11.50 12/07/2007 10/07/2008 100.61 100.61 1117 /1117 0.93 528
PX[ 2 4,000 7.75 06/06/2007 05/12/2007 101.00 101.00 5.83 /- 0.47 27
PX[ 3 4,000 8.33 06/06/2007 02/12/2009 103.90 103.90 0.22 6.73 / - 2.09 80
PX[ 4 10,000 6.59 14/06/2007 14/06/2007 102.00 99.00 0.00 0.25 0.44 -6.04 /- 0.06 -1150
PX[ 5 10,000 6.67 26/07/2007 22/01/2009 100.65 100.65 0.60 6.34 / - 1.46 55
PX[ 6 10,000 7.35 14/11/2007 10/11/2010 102.00 101.80 0.00 0.00 0.15 6.84 / - 2.91 82
PXO 7 5,000 7.55 14/11/2007 07/11/2012 103.25 103.00 0.00 0.00 0.20 6.97 / - 4.27 77
CeBepo-3anagHbiit Tenexkom 2 1,500 7.50 04/07/2007 03/10/2007 100.19 100.19 -0.06 711 /711 0.32 156
Cesepo-3anagHbiit Tenekom 3 3,000 9.25 30/08/2007 28/02/2008 24/02/2011 101.50 101.50 149 1 17.37 0.68 171
CeBepo-3anagHbiit Tenekom 4 2,000 8.10 14/06/2007 08/12/2011 101.00 101.00 0.00 -1.55 -1.10 8.07 / - 3.49 190
CvbupsTenexom 2 2,000 12.50 05/07/2007 05/07/2007 100.62 100.62 0.02 -0.28 5.86 / - 0.09 42
CvbupsTenexom 3 3,000 9.20 26/10/2007 25/04/2008 101.70 101.70 0.00 0.10 7.34 | - 0.82 164
CvbupsTenexom 4 2,000 7.85 20/09/2007 18/09/2008 16/09/2010 100.75 100.45 0.00 3.02 /748 1.16 172
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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
CvbupsTenexom 7 2,000 8.65 21/11/2007 20/05/2009 102.30 102.00 - 0.00 7.60 / - 1.72 171
Cwmaprtc 2 500 14.00 26/06/2007 - 26/06/2007 100.99 100.99 0.80 0.84 0.10 /0.10 0.07 -531
Cwmaptc 3 1,000 14.10 02/10/2007 30/09/2008 29/09/2009 99.61 99.61 0.00 -0.14 0.11 2.28 / 3.98 1.22 -170
TpaHcaapo 2,500 11.65 09/08/2007 09/08/2007 05/02/2009 100.29 100.01 -0.14 1.25 / 10.93 0.17 526
YPCU 4 3,000 9.99 01/11/2007 01/11/2007 101.12 101.12 -0.08 7.35 /- 0.39 180
YPCU 5 2,000 9.19 18/10/2007 - 17/04/2008 101.70 101.70 0.00 7.28 | - 0.80 159
YPCU 6 2,000 8.20 22/11/2007 20/11/2008 17/11/2011 101.10 100.80 - 0.00 2.60 / 7.65 1.32 185
YPCU 7 3,000 8.40 18/09/2007 17/03/2009 13/03/2012 101.57 101.57 0.00 -0.03 2.96 / 7.58 1.56 173
Yerb-Tlyra 600 9.90 16/08/2007 11/02/2010 103.00 103.00 0.64 1.00 893 /- 2.21 290
LlenTp. Tenerpac 3 700 9.75 04/07/2007 01/04/2009 101.00 101.00 - 9.47 | - 1.54 353
LlenTprenekom 4 7,000 13.80 20/08/2007 - 21/08/2009 113.85 113.70 0.00 712 /712 1.82 124
LlenTprenekom 5 3,000 8.09 04/09/2007 02/09/2008 30/08/2011 101.95 101.65 - 0.03 2.04 | 6.67 1.13 94
OMPHOHIOH 1,500 13,50 14/08/2007 - 10/11/2009 100.38 100.38 0.07 1.37 12.18 / 12.18 1.91 619
[OxTenekom 3 3,500 10.90 09/10/2007 09/10/2007 10/10/2009 101.00 101.00 -0.19 -0.55 1.25 / 8.11 0.33 255
[OxTenexom 4 5,000 10.00 13/06/2007 09/12/2009 103.80 103.55 0.00 8.64 /- 2.05 166
1013itp 2 1,000 9.95 12/06/2007 - 10/03/2009 100.06 100.06 -0.09 0.06 10.29 / 10.29 147 433
1013itp 3 2,000 10.40 19/06/2007 16/12/2008 14/12/2010 100.51 100.51 0.00 0.26 4.64 10.28 1.28 436
BaHku u ¢puHaHCHI
A6conior 2 1,000 9.70 01/10/2007 30/06/2008 100.60 100.60 2.49 | 2.49 1.02 -313
AsTo6aH NHesCT 250 13.00 26/06/2007 23/09/2008 100.34 100.00 - -0.13 13.48 / 13.48 1.06 743
AVKK KO 1,000 9.00 28/08/2007 23/08/2011 100.85 100.85 0.00 0.30 8.94 /- 3.25 279
AVDKK 2 1,500 11.00 01/08/2007 01/02/2010 110.20 109.90 0.00 - 6.94 / - 2.18 99
AVKK 3 2,250 9.40 15/07/2007 15/10/2010 105.50 105.00 0.00 0.13 0.05 7.84 | - 2.71
AVXK 4 900 8.70 01/08/2007 01/02/2012 106.67 106.67 0.00 0.26 - 7.20 / - 3.64 106
AVXK 5 2,200 7.35 15/07/2007 15/10/2012 101.50 101.50 - 131 720 / - 4.16 102
AVXK 6 2,500 7.40 15/07/2007 15/07/2014 101.90 101.40 0.00 - 1.30 7.29 | - 5.19 100
AVXKK 7 4,000 7.68 15/07/2007 15/07/2016 103.18 103.18 0.00 0.38 1.06 740 /- 6.17 103
AVXK 8 5,000 7.63 15/06/2007 15/06/2018 102.75 102.75 0.00 0.38 746 | - 4.94 95
AVXK 9 5,000 7.49 15/08/2007 - 15/02/2017 102.03 102.03 0.00 - 739 /- 5.53 100
AK Bapc 2 1,500 8.25 26/07/2007 26/07/2007 22/01/2009 100.00 100.00 0.00 -0.07 0.77 1 8.30 0.14 274
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 100.08 99.85 0.00 -0.04 -0.13 5.75 / 11.95 0.78 606
Anbha-bark 1 1,000 - 08/06/2007 - 08/06/2007 - #N/ANA. | #NIANA. |-
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 17/06/2007 - 22/06/2009 100.15 100.15 - 6.44 | 6.44 0.04
Bro 500 12.50 16/08/2007 16/08/2007 12/02/2009 100.55 100.31 0.00 -0.15 1.31 / 10.80 0.19 514
BEPP 575 10.00 06/07/2007 11/10/2009 107.60 107.50 0.00 6.69 / 6.69 1.99
Boapoxaerue 3,000 8.95 05/09/2007 - 03/03/2010 101.75 101.00 0.00 0.13 8.55 / - 2.27 253
BTE 4 5,000 6.30 20/09/2007 20/03/2008 19/03/2009 100.00 100.00 2.87 16.38 0.74 75
BTB 5 15,000 5.90 26/07/2007 - 17/10/2013 100.35 100.35 5.96 / 5.96 5.04 27
BTE 6 15,000 6.50 18/07/2007 18/07/2007 06/07/2016 100.20 100.20 0.07 / 5.04 0.13 -42
a3baHk 750 10.50 20/11/2007 02/07/2007 25/11/2008 100.45 100.20 0.00 0.08 3.19 / 6.96 0.43 432
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Taanpom6ark 1 5,000 7.10 02/08/2007 - 27/01/2011 100.45 100.45 0.17 0.95 7.08 / - 3.01 104
Taanpom6aHk 2 5,000 6.54 28/11/2007 28/11/2007 20/11/2013 100.10 100.10 0.00 6.63 / 6.43 5.05 97
[lensta Kpeaut 1,500 7.09 05/06/2007 - 01/12/2009 100.50 100.50 - 6.99 / - 2.12 105
EspoKommepu 1,000 1150 22/06/2007 21/12/2007 18/12/2009 100.85 100.85 - 0.75 2.24 1 10.12 0.48 440
XunCouMnotexa 600 11.50 25/10/2007 25/10/2007 22/10/2009 100.05 100.05 0.00 0.05 1.96 / 11.63 0.36 588
XunduHane 500 9.25 22/06/2007 19/12/2008 99.25 98.00 0.00 - 438 /438 1.42 -135
3eHuT 2 2,000 8.39 17/08/2007 - 16/02/2009 101.00 101.00 0.00 0.00 0.30 7.89 /- 1.48 204
3eHuT 3 3,000 8.45 14/11/2007 14/11/2007 09/11/2011 100.56 100.44 0.00 0.16 0.77 | 7.44 0.43 185
NmnakcBark 2 1,000 1.00 20/10/2007 20/04/2008 100.00 100.00 1.00 / 1.00 0.88 -456
WmnakcBark 3 1,300 1.00 12/11/2007 13/11/2009 100.08 100.08 0.97 /0.97 241 -485
WHeectToprbaHk 2 350 10.25 16/10/2007 14/10/2008 100.15 100.15 - 10.37 / 10.37 1.18 447
Kepp 1 450 11.50 06/07/2007 - 05/10/2007 100.19 99.95 0.12 11.75 [ 11.75 0.31 600
Kepp 2 1,000 11.15 19/06/2007 18/03/2008 15/09/2009 100.30 100.30 0.00 -0.25 3.92 /11.19 0.68 536
KMB 2 3,400 7.75 06/06/2007 03/12/2008 30/11/2011 100.90 100.75 2.52 [ 7.29 131 150
TNokoBaHk 2 500 10.65 - 22/04/2008 101.10 100.20 0.00 - /- -
Macrep6aHk 2 1,000 1150 23/11/2007 - 23/05/2008 100.00 100.00 11.83 / 11.83 0.85 592
Mactep6aHk 3 1,200 11.75 06/06/2007 05/12/2007 30/11/2011 100.40 100.40 0.09 11.74  11.22 3.08 579
MOM 3 6,000 7.60 04/10/2007 04/10/2007 01/10/2009 100.15 100.15 - 1.07 1 7.24 0.32 169
Mensesb 750 13.00 06/06/2007 05/09/2007 01/09/2010 100.10 100.10 - -0.10 1.05 / 13.21 0.23 742
MWA 1 2,200 10.00 - 20/09/2012 102.58 102.58 0.00 -1.02 -0.92 - /- -
MWA 2 1,000 8.60 07/08/2007 - 09/08/2008 101.10 100.70 0.00 8.03 /8.03 1.06
MWA 3 1,500 9.40 30/08/2007 26/02/2009 23/02/2012 100.70 100.70 0.00 353 /927 1.49 337
MKB 2 1,000 10.40 07/06/2007 06/12/2007 04/06/2009 100.80 100.80 -0.20 2.32 1897 0.45 331
MJTK ®uHaHc 550 12.90 26/07/2007 - 23/07/2009 99.98 97.15 0.00 14.39 / 14.39 1.66 815
MMB 2 3,000 6.50 15/08/2007 13/02/2008 11/02/2009 100.22 100.22 2.61 16.25 0.65 64
MOWA 1 1,500 9.00 21/06/2007 - 21/12/2010 102.14 101.70 0.00 -0.18 8.39 /8.39 2.28 237
MOWA 2 3,000 7.99 07/09/2007 19/12/2007 07/09/2011 100.76 100.76 - - 7.86 / 6.55 2.62 197
MOUTK 1 3,000 9.00 27/09/2007 - 26/09/2009 100.31 100.31 0.00 -0.04 0.11 8.97 / - 1.42 303
MOUTK 2 4,000 8.99 25/09/2007 26/03/2009 26/03/2011 100.30 100.15 0.00 -0.03 4.45 1 9.04 1.56 312
Moc. 3anor. bark 800 11.65 16/11/2007 - 17/11/2009 100.15 100.15 11.91 / - 1.97 576
MocKommepubaHk 1 1,000 9.30 06/06/2007 05/12/2007 10/12/2008 100.69 100.57 - 2.77 1 8.18 0.46 255
MocKommepubaHk 2 3,000 8.40 21/08/2007 19/08/2008 15/02/2011 100.09 100.00 0.00 - - 2.87 | 852 1.07 273
Homoc 6 800 10.03 16/08/2007 - 16/08/2007 100.45 100.45 0.00 -0.10 -0.05 7.87 1787 0.20 233
Homoc 7 3,000 8.25 19/06/2007 18/12/2007 16/06/2009 100.29 100.29 0.00 -0.04 0.04 212 /784 0.49 221
Oprpac6aHk 500 10.00 11/08/2007 10/02/2009 100.10 100.10 6.02 / 6.02 152 24
lMetpokommepu, 2 3,000 8.50 29/08/2007 31/08/2009 101.05 100.75 0.00 -0.10 0.22 8.21 /- 191 226
Mpo6usHec 5 1,000 9.69 31/10/2007 29/04/2009 100.15 100.15 9.02 /9.02 1.64 310
MpocesiabbaHk 4 600 8.20 01/11/2007 - 01/11/2007 100.35 100.35 7.45 | 7.45 0.39 187
36 NuanHr 500 12.50 26/09/2007 26/03/2008 23/09/2009 100.11 100.11 458 [ 12.68 0.70 677
PenHuc 750 10.40 02/10/2007 01/04/2008 30/03/2010 98.90 98.80 0.00 0.01 3.65 /12.19 0.73 631
PocbaHk 3,000 7.89 16/08/2007 15/02/2009 101.02 100.75 -0.02 7.34 1734 150 152
PCXb 1 3,000 7.20 06/06/2007 04/06/2008 100.10 100.10 7.29 1729 0.91 157
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PCXE 2 7,000 7.85 22/08/2007 - 16/02/2011 102.50 102.10 0.10 7.33 /- 3.04 128
PCXE 3 10,000 7.34 23/08/2007 18/02/2010 09/02/2017 100.20 100.20 0.00 2.21/7.38 2.30 141
PTK-NuauHr 4 2,250 8.80 09/10/2007 - 08/04/2008 100.44 100.44 -0.20 8.41 /841 0.77 256
PTK-NuauHr 5 2,250 8.80 16/08/2007 16/08/2007 12/08/2010 100.25 100.25 0.00 0.51 /7.63 0.20 209
Pycckuit CTaHzapt 3 2,000 8.40 22/08/2007 - 22/08/2007 100.29 100.29 0.54 7.13 /713 0.21 161
Pycckuit CTaHzapt 5 5,000 8.50 13/09/2007 11/09/2008 09/09/2010 100.81 100.81 3.20 / 7.96 1.14 218
Pycckuit CTaHzapT 6 6,000 8.10 15/08/2007 15/08/2007 09/02/2011 100.00 100.00 0.00 0.46 / 8.17 0.19 262
Pycckuit CtaHgapt 7 5,000 8.50 25/09/2007 25/03/2008 20/09/2011 100.75 100.75 1.48 | 7.66 0.74 198
Pyc®anaHcbaHk 1 1,500 7.65 05/06/2007 02/12/2008 101.15 101.15 - 6.95 / - 1.31 116
PycbBark 1 1,400 10.00 20/09/2007 - 19/03/2009 101.80 101.80 -0.16 -0.16 9.08 /9.08 153 317
PycuBakk 2 2,000 9.50 22/08/2007 22/08/2008 22102/2010 100.60 100.60 0.00 0.35 9.45 /9.15 221 359
CesepHast KasHa 1,000 10.75 04/10/2007 02/10/2008 29/09/2011 100.50 100.10 0.10 3.45 /10.76 115 485
CriasWHescTBaHK 2 900 9.00 29/10/2007 - 27/10/2008 100.00 100.00 9.19 /9.19 1.23 334
CobuHBaHk 2,000 12.00 14/11/2007 14/11/2007 13/05/2009 100.50 100.21 0.00 - 2.70 / 11.47 0.41 571
ConnaapHocTb 1,000 10.75 05/06/2007 04/12/2007 01/12/2009 100.03 100.03 - 0.00 0.02 2.25 /1112 0.44 536
Coto3 1 1,000 9.25 26/07/2007 24/04/2008 101.70 101.35 0.00 - -0.32 7.69 / 7.69 0.81 199
Coto3 2 2,000 8.37 04/10/2007 05/10/2009 100.29 100.29 0.00 -0.11 025 839 /- 1.99 242
CTWH 300 15.50 02/10/2007 - 01/04/2008 99.56 99.56 0.00 -0.43 16.64 / 16.64 0.69 1046
CymocTpouTenbHbIN 1,500 10.50 05/07/2007 05/07/2007 02/07/2009 100.40 100.40 0.00 0.05 -0.10 0.29 / 6.22 0.09 73
TathHK 500 11.00 08/08/2007 - 06/02/2008 100.00 100.00 0.00 11.25 / 11.25 0.60 544
Tat®okg 3 1,500 10.00 21/08/2007 20/11/2007 19/05/2009 100.90 100.61 0.00 -0.01 -0.25 2.07 / 8.69 0.43 298
TK ®uHatHc 1,000 10.50 20/09/2007 - 18/09/2008 100.00 100.00 10.75 / 10.75 111 485
TpatcKanutan 800 9.20 27/08/2007 29/05/2008 01/06/2009 100.18 100.18 0.00 4.66 /9.32 0.88 360
TpaHcPuHaHC 3,000 10.50 25/06/2007 25/09/2009 103.00 103.00 9.36 / - 1.88 280
TypaHanem 3,000 7.75 09/10/2007 - 06/10/2009 100.13 100.13 - - - 7.83 1783 2.02 189
YBPP 2 1,000 11.00 05/07/2007 05/07/2007 02/07/2009 100.00 100.00 0.00 -0.20 -0.24 0.51 / 11.36 0.09 566
YpanJnaunrLientp 1,000 11.50 24/10/2007 24/10/2007 28/10/2009 100.09 100.09 0.00 0.10 0.64 10.48 / 11.51 0.36 577
YPCA 1 1,500 7.65 26/07/2007 24/04/2008 100.20 100.20 - 7.62 | 7.62 0.81 192
YPCA 2 1,500 10.00 15/06/2007 12/12/2008 100.05 100.05 0.00 7851785 1.33 338
YPCA3 3,000 9.60 07/06/2007 04/06/2009 102.00 102.00 -0.02 - 8.68 / - 1.66 274
YPCA5 3,000 10.05 23/10/2007 - 18/10/2011 105.45 105.00 0.00 0.23 1.63 8.78 / - 335 262
XK 2 3,000 9.25 13/11/2007 12/05/2009 11/05/2010 100.70 100.70 -0.10 0.70 6.13 /9.04 1.67 311
XKo 3 3,000 9.45 21/06/2007 18/09/2008 16/09/2010 101.00 101.00 -0.04 0.67 3.59 /891 112 309
XKo 4 3,000 9.95 18/07/2007 15/10/2008 12/10/2011 101.70 101.70 0.00 -0.09 0.71 2.89 /891 119 308
XMIK OtkpbiTve 200 11.00 14/08/2007 - 11/11/2008 99.48 99.48 - -0.02 11.88 / - 121 626
LlenTpWHBecTbaHk 2 1,500 10.00 10/11/2007 10/11/2007 11/11/2009 100.60 99.90 0.00 -0.44 1.76 / 9.61 041 399
OkenobaHk 1,000 10.75 26/06/2007 25/12/2007 29/12/2009 100.00 100.00 0.00 -0.05 245 /11.18 0.50 541
Onewmre 200 21/08/2007 08/02/2008 100.50 100.00 0.55 -0.36 /-0.36 0.70 -588
FOHMacTpym GaHk 1,000 11.00 21/08/2007 17/02/2009 100.53 100.53 0.00 -0.07 444 | 444 152 -131
lleeckass u nuwesass NnpoMbIWAEHHOCMb
Arpokom 1,500 10.75 26/06/2007 - 21/06/2011 99.98 99.98 0.19 /0.19 3.85 540
ArpoxonamHr 1,000 13.00 20/07/2007 20/07/2007 24/07/2009 100.15 100.15 0.00 0.15 0.33 0.77 1 12.33 0.12 659
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Bocrok-Cepauc 1,500 10.99 13/09/2007 13/03/2008 10/09/2009 100.43 100.43 0.00 - 0.08 3.72 / 10.63 0.69 484
[Qbimos 800 10.99 02/11/2007 02/05/2008 30/10/2009 100.45 100.45 0.00 -0.08 417 1 10.72 0.81 489
3epHosast koM. HacTiowa 1,000 12.50 22/06/2007 20/06/2008 18/12/2009 99.99 99.99 0.00 -0.01 - 5.46 | 12.88 0.86 691
Kapar 2 500 12.00 26/06/2007 25/12/2007 22/12/2009 100.05 100.05 0.00 0.05 0.25 274 [ 12.22 0.48 640
KBK YepeLumyLuki 700 11.30 03/09/2007 - 02/03/2009 100.25 100.25 0.00 0.05 4.90 / 4.90 155 -87
KpacHbii BoraTbipb 2,000 11.00 16/08/2007 14/02/2008 11/02/2010 100.15 100.05 0.00 2.95 / 11.09 0.62 529
MenbH. KoM6. B COKITbH. 1,000 1150 30/08/2007 30/08/2007 26/02/2009 98.25 98.25 - -0.08 2.72 [ 19.61 0.21 1337
Mutrexg dya 1,000 12.50 21/08/2007 19/02/2008 16/02/2010 100.10 99.70 0.00 - 0.90 353 /1325 0.62 733
MKX 2 1,000 12.90 28/08/2007 26/02/2008 25/08/2009 100.00 100.00 0.00 0.00 - 4.46 | 11.84 0.64 599
MsicHast kopn. Espocepauc 1,500 13.25 19/06/2007 18/12/2007 100.21 100.21 -0.09 0.25 13.46 / 13.46 0.47 756
Hosbile YepemyLuku 2 300 11.30 24/07/2007 22/04/2008 99.98 99.98 -0.02 0.69 11.80 / 11.80 0.77 592
HyTpulHsecTXonauHr 1,200 11.00 12/06/2007 09/06/2009 100.26 100.26 -0.14 492 | 492 1.76 -83
Owmena 50 18.00 04/07/2007 03/10/2007 102.00 100.00 - 1575 / - 0.30 978
0oCT2 1,000 08/11/2007 - 08/05/2008 99.00 99.00 -0.20 -0.20 1.08 /1.08 0.93
Orteu. Nexapctsa 2 1,300 10.25 21/08/2007 21/08/2007 17/02/2009 100.15 99.90 - 0.03 1.34 / 10.24 0.21 461
0X3 900 22/08/2007 21/05/2008 18/11/2009 100.00 99.90 0.00 0.02 / 0.05 2.47 -546
Ouakogo 2 1,500 8.50 21/09/2007 - 19/09/2008 99.60 99.60 0.00 - 9.01 /- 1.14 48
MapHac 2 1,000 10.80 23/08/2007 19/11/2009 17/11/2011 100.00 100.00 0.00 0.00 6.51 / 11.25 1.98 515
Pycckuit TexcTnb 2 1,000 12.75 06/09/2007 - 05/03/2009 92.03 92.03 0.00 -3.95 19.01 /19.01 1.33 1249
Pycckuit TexkcTurb 3 1,200 12.00 23/10/2007 23/10/2007 20/10/2009 98.43 98.43 - 0.41 2.75 | 16.79 0.34 1072
CaH WHtep6pto 2 4,000 8.00 16/08/2007 - 13/08/2009 101.45 101.05 0.00 750 / - 1.88 159
CuHeprust 1,000 10.70 24/10/2007 24/10/2007 22/04/2009 99.90 99.90 0.00 -0.10 0.60 2.36 / 11.20 0.36 547
Cnaprak T[J 500 13.00 25/07/2007 - 23/01/2008 100.00 100.00 13.35 / 13.35 0.55 743
Tanocto 2 1,000 10.00 07/09/2007 07/09/2007 06/03/2009 99.98 99.98 0.03 -0.01 157 /1021 0.25 457
Xne63asog Ne28 2 75 12.00 12/06/2007 - 09/12/2008 100.00 100.00 - - 12.55 / - 1.23 651
Yepkunaoso 2,000 8.85 05/06/2007 02/06/2009 31/05/2011 100.05 100.05 0.00 0.15 4.68 /9.02 1.66 307
OpKOH NpoayKT 1,200 11.40 13/09/2007 13/03/2008 10/09/2009 100.00 100.00 0.00 0.02 408 / 11.67 0.68 582
J0KO 2 1,500 10.50 27/07/2007 25/01/2008 22/01/2010 100.58 100.58 -0.12 -0.12 244 1975 0.57 403
FOHUMUAK 2,000 9.75 11/09/2007 08/09/2009 06/09/2011 102.99 102.99 1.69 471 | 844 1.90 249
Topeoens
AsTOMMP 1,000 11.66 04/09/2007 04/09/2007 01/09/2009 100.36 100.36 0.00 -0.19 121 /10.35 0.24 471
AINA 1,500 10.99 24/08/2007 24/08/2007 21/08/2009 100.23 100.23 0.00 0.02 1.06 / 10.06 0.21 443
Anbkop 1,500 10.75 12/06/2007 11/12/2007 08/12/2009 100.90 100.40 0.00 - 2.05 /9.68 0.46 398
Anteka 36.6 3,000 9.89 03/07/2007 01/07/2008 30/06/2009 101.32 101.32 0.00 -0.65 -0.18 9.38 /10.15 0.93 431
ApbGar Mpectink 1,500 10.50 22/06/2007 - 20/06/2008 100.20 100.00 0.00 - 0.00 0.51 /0,51 1.00 321
Atnant M 1,000 12.25 15/11/2007 15/11/2007 13/11/2008 99.94 99.94 0.00 -0.11 11.96 / 12.74 0.41 691
baHaHa-Mama 1,000 11.25 26/10/2007 26/10/2007 23/10/2009 100.46 100.46 0.00 -0.04 0.24 1.74 1 10.26 0.37 458
BenasKomnnexkt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 99.55 99.55 0.00 5.18 / 13.54 0.77 756
Benbiit Pperat 1,000 14.50 14/06/2007 - 17/12/2009 100.16 100.16 0.00 0.01 0.06 1522 / - 1.84 887
Bpa3epc 500 12.50 21/06/2007 21/12/2007 25/12/2009 99.90 99.90 0.00 4.16 /13.29 0.47 740
Buktopus 1 1,500 10.40 02/08/2007 29/01/2009 100.70 100.70 10.16 / 10.16 1.39 423
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Buktopust 2 1,500 10.89 21/08/2007 - 16/02/2010 102.35 102.25 0.00 1.80 10.14 / - 2.15 405
la3akc 1,000 10.50 21/06/2007 19/06/2008 16/12/2010 100.99 100.40 0.00 0.35 3.05 /10.02 0.90 420
Doxein-3p-Cu 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 100.60 100.60 0.00 0.10 2.95 / 8.97 1.23 313
Doxein-3p-Cu 2 1,200 5.00 05/06/2007 04/12/2007 100.02 100.02 - 5.02 / 5.02 0.48 -56
[Qvkast Opxuzest 1,000 12/07/2007 09/04/2009 100.06 100.06 0.00 -0.04 -0.03 /-0.03 1.86 577
[Qvkem 3,000 9.25 20/09/2007 - 17/03/2011 99.00 94.00 0.00 -0.90 10.65 / - 2.94 446
[Qvkeuc TpeiguHr 1,800 11.00 20/07/2007 20/07/2007 20/07/2009 100.15 100.05 0.00 0.05 0.66 / 10.30 0.13 533
[JlomodhuHaHe 1,000 12.50 16/08/2007 - 14/02/2008 99.83 99.83 0.00 -0.17 13.09 / 13.09 0.60 718
Espocets 2 3,000 10.25 05/06/2007 04/12/2007 02/06/2009 99.99 99.99 0.09 - 2.69 /10.53 0.44
EnuHas Espona 1,200 10.75 18/10/2007 16/10/2008 14/10/2010 100.10 100.10 - - -0.45 461 /1093 1.18 501
Wmnnoaus 300 11.30 01/08/2007 01/08/2007 30/07/2008 100.03 100.03 0.00 -0.02 0.18 1.63 /11.21 0.15 553
WHkom-Naga 1 700 12.00 23/08/2007 22/11/2007 100.35 100.21 0.00 0.03 11.88 / 11.88 0.42 609
WHkom-Naga 2 1,400 12.00 17/08/2007 12/02/2010 100.31 100.31 -0.19 0.01 12.40 | 12.40 2.08 621
WHmapko 1,000 10.50 22/06/2007 19/12/2008 100.40 100.40 - - 3.60 / 3.60 1.38 211
WHnpom 2 1,000 10.70 19/07/2007 15/07/2010 100.30 100.30 - -0.15 0.30 10.85 / 10.85 2.38 470
WHnpom 3 1,300 8.95 21/11/2007 18/05/2011 100.44 100.44 0.00 0.29 0.27 9.01 /9.01 3.14 289
Wckpacodpt 300 13.30 04/09/2007 - 02/03/2010 100.99 100.99 0.00 0.02 0.37 13.25 / - 2.06 700
Kapo 700 12.50 26/06/2007 24/06/2008 221212009 100.14 100.14 0.00 0.09 0.12 542 [ 12.71 0.87 675
Kapycenb ®uHac 3,000 9.75 20/09/2007 18/09/2008 12/09/2013 102.10 101.85 0.00 0.06 0.03 1.79 / 8.27 1.14 248
Koneiika 1 1,200 9.40 19/06/2007 - 17/06/2008 100.75 100.75 - - - 8.93 /8.93 0.91 315
Koneiika 2 4,000 8.70 22/08/2007 18/02/2009 15/02/2012 100.00 100.00 0.00 0.11 0.45 3.38 /899 1.48 310
Koneiika 3 4,000 9.80 22/08/2007 20/08/2008 15/02/2012 101.25 101.25 0.00 -0.13 0.07 9.81 / 8.17 3.49 366
NasepHa 1,000 11.00 11/10/2007 - 08/04/2010 101.00 100.70 0.00 0.01 0.15 10.92 / 10.92 2.25 479
JIBP VinTeptpeiin 300 14.90 29/11/2007 29/05/2008 26/11/2009 99.80 99.80 0.00 -0.20 6.43 / 15.70 0.83 956
M. Bugeo 2,000 10.00 21/11/2007 21/11/2007 18/11/2009 100.73 100.73 0.00 1.66 / 8.57 0.44 294
Martut 1 2,000 9.34 21/11/2007 19/11/2008 102.45 102.45 0.00 7.69 /- 131 188
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 98.50 98.50 1.50 7.01 17.24 | 17.24 0.81 1098
Mapta 2 1,000 11.75 06/06/2007 - 06/12/2009 99.90 99.90 - 0.02 0.90 2.52 | 252 222 1145
Mapta 3 2,000 13.00 03/08/2007 01/02/2008 02/08/2011 98.02 98.02 0.00 1.98 5.02 2.72 116.77 0.55 1054
Martpuua 1,200 12.32 13/06/2007 10/12/2008 99.85 99.85 0.00 0.40 0.83 0.39 /0.39 1.44 1087
MuHHecko 500 13.75 14/06/2007 10/12/2009 100.60 100.60 0.00 0.40 0.60 1391 / - 1.84 764
Mup 1,000 10.50 27/06/2007 - 27/12/2007 99.97 99.97 -0.13 10.80 / 10.80 0.50 443
MoHeTka 1,000 10.70 15/11/2007 15/11/2007 14/05/2009 100.25 100.25 0.00 -0.16 2.45 [ 10.36 0.42 466
MocO6nla3 1,000 10.75 22/06/2007 - 21/12/2008 103.20 102.50 8.94 | - 1.30 240
Hartyp Mpoaykt 2 1,000 10.75 19/06/2007 18/12/2007 16/06/2009 100.50 100.50 0.10 0.30 2.71 1 10.01 0.48 430
[MatepcoH 2,000 10.00 21/06/2007 19/06/2008 17/12/2009 100.40 100.40 0.00 416 19.94 0.91 412
IMepekpecTok 1,500 8.15 10/07/2007 10/07/2007 08/07/2008 100.00 100.00 0.81 /8.18 0.10 263
Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 99.35 99.35 - - 5.38 /941 2.04 340
Matepoyka 1 1,500 11.45 14/11/2007 12/05/2010 109.35 109.35 0.15 0.50 7.99 /- 240 197
Matepoyka 2 3,000 9.30 19/06/2007 14/12/2010 104.40 104.40 0.10 0.54 8.00 / - 2.77 194
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; OAS
Security Name (sj;eMSJ&) CO(EA)%O” Next coupon Put Maturity Ask Bid ld;:tng 5d chng net 1mncertmg YTM / YTP Mod. Dur. Spread
PKC 1,500 9.70 17/10/2007 17/10/2007 15/04/2009 100.80 100.80 0.00 1.56 / 7.63 0.35 205
Pocuntep 2 400 1000  04/07/2007 - 02/07/2008 99.80 99.80 1.80 0.05 1058 / 10.58 0.93 472
Pocuntep 3 1,000 10.75 01/06/2007 30/11/2007 26/11/2010 100.45 100.45 0.60 1.45 / 10.05 0.43 434
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 100.50 99.50 0.00 4.46 | 11.69 0.79 582
CanBeit 1,000 11.66 06/06/2007 - 03/12/2008 99.95 99.95 - 10.31 /10.31 1.24 905
COPYC 1,200 10.20 09/08/2007 08/11/2007 05/11/2009 99.79 99.65 0.00 0.07 0.02 2,02 / 11.29 0.39 555
CTONMYHbIE [aCTPOHOMbI 1,500 8.60 23/08/2007 21/08/2008 20/08/2009 100.00 100.00 0.00 0.56 4.91 / 8.76 1.07 296
TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 99.10 99.10 -0.47 2.87 [ 11.28 0.88 541
TOAMN 2,000 12.00 14/06/2007 12/06/2008 10/12/2009 99.15 99.15 0.00 -0.25 0.13 5.55 / 13.31 0.84 732
Ton-Knura 1 700 500  09/08/2007 - 05/02/2009 90.00 90.00 8.80 / 8.80 1.49 292
Ton-Kura 2 1,500 1051 14/06/2007 11/12/2008 09/12/2010 101.79 101.79 0.49 4.25 | 9.44 1.27 356
YamypTHedTs 1,500 9.50 01/06/2007 - 01/09/2008 100.90 100.90 - 9.03 /9.03 1.08 323
YK KOPA 1,000 12.00 17/07/2007 15/01/2008 14/07/2009 100.35 100.35 0.00 0.00 3.51 / 11.89 0.54 607
®aatoH Aapo 1,000 10.50 02/08/2007 31/01/2008 30/07/2009 100.50 98.50 0.00 3.61 / 11.56 0.59 575
lOrTpatautCepauc 1 600 1.00 19/06/2007 19/06/2007 99.79 98.46 1953 /19.53 0.05 1328
lOr TpaauTCepauc 2 1,200 11.50 27/11/2007 25/11/2008 100.50 100.50 1.00 1144 | 11.44 1.27 547
Jlec u cenbckoe xo3slicmeo
Arpuka 1,000 11.80 02/10/2007 01/04/2008 29/09/2009 99.95 99.95 0.00 -0.05 444 | 1217 0.72 628
Arpo-Coto3 1,500 10.75 26/06/2007 - 21/06/2011 99.98 99.98 - - 0.19 / 0.19 3.85 540
ArpoxonanHr 1,000 13.00 20/07/2007 20/07/2007 24/07/2009 100.15 100.15 0.00 0.15 0.33 0.77 /1 12.33 0.12 659
Apxapa 1 600 1320 29/06/2007 29/06/2007 28/06/2008 100.03 100.03 -0.02 -0.02 1.10 /110 0.71 720
Apkapa 2 700 13.31 22/08/2007 - 20/02/2009 100.21 100.21 0.11 0.15 1353 / - 113 741
BenlpanKopm 700 10.90 05/06/2007 04/12/2007 02/12/2008 100.25 100.25 0.00 3.64 /10.80 0.45 506
FOT3K 2 1,500 11.50 21/06/2007 18/06/2009 100.07 100.07 -0.15 0.29 /0.29 1.94 -548
113 duHane 400 11.00 23/11/2007 23/05/2008 99.75 99.75 0.75 11.59 / 11.59 0.86 570
MocCenblTpom 1,000 13.00 15/06/2007 12/12/2008 100.00 100.00 -0.07 0.05 0.35 /035 1.44 723
HIK 500 12.45 02/08/2007 - 31/01/2008 100.00 99.75 0.00 -0.13 12.98 / 12.98 0.57 708
oro2 1,200 12.95 27/08/2007 31/08/2007 25/02/2009 99.91 99.91 0.06 0.11 13.40 / 13.57 1.20 757
Masa 1 350 1.00 16/06/2007 - 15/06/2008 100.50 100.50 0.52 / 0.52 1.03 -507
MaBa 2 1,000 12.50 13/08/2007 09/05/2008 21/10/2011 103.29 103.29 0.00 0.04 2.00 /9.12 0.83 325
M3 Cotos 300 10.00 09/10/2007 02/07/2007 09/10/2007 99.90 99.90 -0.10 10.46 / 10.46 0.33 478
Paarynai 1 2,000 1.00 04/10/2007 - 02/10/2008 99.00 95.00 - - 3.33 /333 131 -234
Paarynsi 2 2,000 10.25 02/10/2007 01/04/2008 27/09/2011 100.51 100.51 0.00 0.31 0.22 1.94 1980 0.74 403
Paarynsi 3 3,000 10.99 21/09/2007 20/03/2009 16/03/2012 100.99 100.99 0.00 0.29 4.20 /10.62 150 465
Pycarpo 1,000 8.50 20/07/2007 - 19/07/2008 100.80 100.80 7.89 /789 1.00 212
Cw6 Arp Mpynna 400 11.50 22/08/2007 21/11/2007 20/05/2009 100.50 100.50 - 2.60 /10.82 0.42 508
CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 110.15 110.15 10.30 593 /- 2.05 5
Cmpoumenbcmeo
ApnamaHT 1 500 13.10 07/06/2007 05/06/2008 100.00 100.00 -0.02 12.48 [ 12.48 0.83 653
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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 100.00 100.00 0.00 0.00 0.05 11.73 / 11.73 2.29 555
TnmaeMocCrpot 1 2,000 1.00 #N/AN Ap - 27/05/2007 99.80 99.80 - #NJANA. [ #NIANA. |-
InaeMocCrpot 2 4,000 1150 20/09/2007 20/09/2007 17/03/2011 100.67 100.67 - -0.15 0.00 0.76 / 9.34 0.28 373
[IKC ®XC PB 500 12.00 27/11/2007 27/11/2007 24/11/2009 100.02 99.85 0.00 - -0.07 248 | 1251 0.44 668
KK courarc 1,000 14.00 21/06/2007 20/12/2007 241212009 100.15 99.95 0.00 -0.10 0.02 3.14 / 14.62 0.46 866
NHkom 1,250 13.10 - 28/03/2008 28/03/2009 100.70 100.70 0.00 0.05 0.61 - /-
Wnrerpa 1 2,000 10.50 21/09/2007 - 20/03/2009 102.60 102.60 - 9.09 / - 1.53 318
Wnrerpa 2 3,000 10.70 05/06/2007 01/12/2009 29/11/2011 105.00 105.00 1.70 2.05 5.06 / 8.62 1.99 264
Kamckas fnonuHa 2 200 13.50 19/07/2007 - 17/10/2007 100.70 100.70 - 0.08 0.14 12.08 / 12.08 0.33 616
Kamckas nonmHa 3 500 13.50 15/06/2007 09/06/2008 04/06/2009 100.29 100.29 0.00 -0.13 -0.31 0.26 / 0.26 0.99 107
JICP 1,000 10.00 20/09/2007 - 20/03/2008 100.60 100.60 0.00 -0.10 9.39 /9.39 0.72 364
JICP WHesct 2,000 10.70 05/06/2007 03/06/2008 08/12/2009 102.10 102.10 0.15 3.55 / 8.67 0.86 291
MeTtpocTpoi 1,500 8.47 28/09/2007 28/03/2008 23/09/2011 100.50 100.30 1.58 / 8.09 0.75 240
M-WHaycTpus 1,000 12.25 21/08/2007 16/08/2011 100.75 100.75 0.00 0.24 0.35 12.37 / - 2.95 606
Mupakc 1 1,000 1150 21/08/2007 19/08/2008 102.30 102.30 0.10 - 8.83 /883 1.05 303
Mupakc 2 3,000 10.99 20/09/2007 17/09/2009 104.30 104.30 0.00 0.20 0.35 9.07 / - 1.89 308
Mepeceet 200 17.50 03/07/2007 02/10/2007 101.90 101.21 -0.35 13.32 / 13.32 0.29 749
MWK'5 1,120 9.20 21/08/2007 - 20/05/2008 100.05 100.05 -0.25 -0.10 9.46 / 9.46 0.86 370
PWUlpynn 1,200 11.85 27/06/2007 26/06/2008 26/12/2009 100.25 100.25 5.08 /11.91 0.89 599
CrpoitMeTPecypc 750 17.00 21/06/2007 21/06/2007 99.99 99.99 - 17.24 | 17.24 0.05 1116
CrpoiTpaHcla3 3,000 9.60 27/06/2007 - 25/06/2008 101.57 101.57 - - -0.42 8.19 /- 0.93 243
Cysap-KasaHb 900 12.50 02/10/2007 01/04/2008 31/03/2009 100.14 100.14 0.00 0.09 0.00 5.86 / 12.65 0.72 673
LUyH1 1,000 11.25 25/10/2007 24/04/2008 22/04/2010 101.00 101.00 0.00 -0.10 0.10 323 /-1.10 257 -165
LYH 2 1,500 11.44 25/07/2007 23/07/2008 20/01/2010 101.25 101.25 0.00 453 /10.16 0.97 432
IOCKK 600 14.00 03/07/2007 01/07/2008 100.10 100.10 14.34 | 14.34 0.87 827
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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 99.671875 99.73 0.03 0.00 4.95 6.723 1.475 15
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 99.4375 99.50 0.05 -0.02 4.86 0.184 2.287 2.28
T45/812/31/11 4.625 31/12/2011 16.131MMM 99.140625 99.20 0.05 -0.08 4.83 1.372 4.002 4.044
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 98.03125 98.09 0.05 -0.03 4.88 2.299 7.544 7421
T41/2 02/15/36 45 15/02/2036 26.397MMM 92.1875 92.25 0.06 0.09 5.01 2.135 15.261 14.367
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 10 06/26/07 10.00 26/06/2007 2.4MMM 100.25 100.30 -0.01 -1.90 5.04 32.65 0.06 0.06
RUSSIA 8 1/4 03/10 8.25 31/03/2010 1.845MMM 104.1026 104.23 0.00 -0.43 6.60 54.3 25 1521
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 141.5075 141.88 0.08 -2.82 5.85 98.4 7.0 10.230
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 181.25 181.75 0.00 0.23 5.92 100.46 10.05 18.87
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.021MMM 112.3722 112.50 0.06 -0.51 5.77 89.7 6.9 7.868
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 97.52 97.52 0.01 0.02 5.77 81.48 0.89 0.89
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 90.56 90.81 0.05 -0.08 5.70 80.44 3.56 3.32
RUSSIA 3 11/14/07 3.00 14/11/2007 1.322MMM 98.82 98.95 0.01 0.03 5.58 70.30 0.43 0.43
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 106.89 107.14 -0.03 -0.07 457 18.68 2.09 2.34
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 125.49 125.77 0.02 -0.09 5.35 51.72 5.50 6.97
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 36.0410 36.45 -0.01 -0.13 80.45 #N/AN Ap 12 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.0240 35.42 0.02 0.10 60.05 #N/AN Ap 18 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 35.6630 35.91 0.04 0.12 45.18 #N/AN Ap 2.6 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 37.7330 38.23 0.00 0.01 31.75 #N/AN Ap 36 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 36.1730 36.71 0.34 0.48 25.32 #N/AN Ap 44 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 541.84 #N/AN Ap 0.2 #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. 4.30 -55.77 2.04 254
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 122.03 122.28 -0.17 -0.32 5.48 66.48 3.60 455
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 128.01 128.26 -0.30 -0.41 5.64 80.63 5.12 6.77
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 145.56 145.86 -0.28 -0.42 5.08 65.87 6.38 9.99
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 159.67 160.07 -0.36 -0.51 5.94 106.34 7.38 12.17
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 146.76 147.11 -0.53 -0.57 6.04 112.69 10.36 15.31
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.00 113.00 0.00 0.00 6.16 118.77 12.89 14.97
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 102.97 103.06 -0.01 -0.08 5.22 34.01 1.39 1.48
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 105.13 105.28 0.00 -0.10 531 41.88 343 371
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 97.13 97.57 0.00 -0.07 4.68 27.74 6.04 6.05
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 118.29 118.79 0.00 -0.11 5.92 99.71 1113 13.31
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 998.754MM 107.63 107.89 0.04 0.03 5.36 48.12 171 1.86
COLOM 10 1/2 07/10 10.50 09/07/2010 426.368MM 114.12 114.55 0.01 0.00 5.40 57.24 2.58 3.06
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 114.43 115.03 -0.01 -0.13 5.81 97.31 5.55 6.58
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 109.89 109.99 -0.10 0.02 6.00 114.23 6.83 7.70
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 121.29 122.04 -0.05 -0.20 6.42 150.21 10.30 12.82
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 149.29 150.27 -0.25 0.01 6.40 145.37 11.23 17.28
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 111.39 111.94 -0.13 -0.05 6.49 151.37 12.72 14.46
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 108.25 108.55 -0.01 -0.05 5.15 26.80 153 1.70
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 108.39 108.90 0.04 0.01 5.36 54.08 381 4.24
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 142.15 142.90 -0.07 -0.07 5.47 61.48 6.25 9.08
MEX 5 1/2 02/17/20 5.50 17/02/2020 750MM 104.20 104.20 0.06 -0.15 5.04 58.16 8.95 9.52
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 164.71 165.51 0.02 -0.17 5.79 88.37 9.96 16.53
MEX 6 3/4 09/27/34 6.75 27/09/2034 3.767TMMM 110.82 111.32 0.09 0.13 5.93 95.96 12.97 14.63
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 105.38 105.75 0.00 0.00 5.04 16.58 1.62 1.74
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.63 109.00 0.00 0.00 5.69 86.77 311 3.47
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 112.25 112.50 0.00 0.00 5.96 112.84 5.02 5.80
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 129.25 129.50 0.00 0.00 6.27 140.32 7.28 9.70
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.38 142.75 0.00 0.00 6.54 163.59 9.32 1353
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 98.00 98.25 0.00 0.00 6.53 157.86 11.93 12.04
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.93 107.13 -0.03 -0.12 5.29 41.57 179 1.92
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 107.76 108.01 0.00 -0.19 5.51 69.87 4.08 4.43
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 105.25 105.50 0.01 -0.23 5.56 72.97 5.61 5.91
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 122.09 122.59 0.09 -0.13 5.57 70.45 6.87 8.67
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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 113.56 113.76 0.00 -0.06 5.19 31.46 173 2.07
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 114.32 114.72 0.00 -0.03 5.00 60.45 3.02 3.58
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 116.51 116.76 0.00 0.01 6.38 154.71 488 5.87
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 96.15 96.52 0.00 0.05 6.01 155.77 7.18 7.09
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 101.90 101.90 #NIAN.A. #NJAN.A. 6.78 189.71 8.50 8.67
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 103.55 103.95 0.00 0.07 7.00 209.32 9.72 10.34
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 96.46 96.86 0.00 0.16 7.15 218.27 12.04 11.85
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.78 05/08/2009 500MM 106.02 106.27 0.00 -0.04 5.74 #N/AN Ap 0.18 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 103.32 103.57 0.02 -0.12 5.83 101.00 3.23 3.39
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 108.36 108.61 0.05 -0.18 5.95 112.88 4.68 5.25
VENEZUELA (BB-/B2/BB-)

VENZ7 3/8 10/29/08 7.38 29/10/2008 180.082MM #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN.A. #N/AN Ap #N/AN.A. #N/AN Ap
VENZ 11 1/8 07/11 11.13 25/07/2011 250MM 116.94 117.29 -0.67 -0.98 6.29 185.21 3.12 3.99
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 106.18 106.53 -0.42 -1.02 7.36 252.70 5.40 5.82
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 142.63 14313 -0.25 -1.56 7.81 294.26 6.44 9.47
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 87.81 88.11 -0.36 -1.28 743 254.19 8.53 7.76
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 99.66 99.91 -0.70 -1.34 7.67 276.43 9.56 9.65
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 115.47 115.75 -0.46 -1.69 7.71 279.81 9.66 11.38
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 116.02 116.37 -0.81 211 791 296.31 10.42 12,51
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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 8.38 7.01 105.79 106.04 -0.02 -0.06 3.01 214 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 9.93 6.36 103.12 103.24 -0.01 -0.04 0.81 132
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 797 5.87 101.91 102.05 -0.02 -0.02 0.87 83 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 7.75 6.40 114.37 114.62 -0.17 -0.28 5.54 157
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 9.99 6.39 108.77 109.02 -0.05 -0.02 1.87 146 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 7.94 761 103.78 104.03 -0.04 -0.13 6.02 278
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 5.65 571 99.43 99.68 0.01 -0.06 5.02 90
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.46 5.49 110.86 111.16 -0.14 -0.20 2.10 55
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.19 4.97 108.38 108.48 -0.20 -0.26 278 59
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.17 5.91 117.70 118.05 -0.02 -0.09 4.42 106
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.72 5.44 102.53 102.93 -0.09 -0.10 6.28 104
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.192MMM 6.86 6.61 104.88 105.13 -0.03 -0.03 8.16 107
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.68 6.35 129.12 129.31 0.11 0.05 12.06 147
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.70 6.30 103.83 103.96 -0.01 -0.05 2.18 140 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.82 6.19 102.25 102.45 0.01 -0.01 128 124 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.54 6.15 102.21 102.30 0.00 -0.01 0.61 110
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 7.92 6.45 105.61 105.86 -0.02 -0.12 2.88 157 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 758 6.60 105.45 105.57 -0.05 -0.16 3.77 178
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.93 5.80 102.71 102.96 -0.01 -0.01 2.10 86 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.30 6.21 103.72 104.02 0.00 -0.04 1.55 124
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.37 727 110.34 110.74 -0.03 -0.13 5.09 243 BE-/B1BE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.48 721 102.86 103.11 0.09 0.19 5.88 238 -/[BA1/BB
SITFIN 7 7/8 03/09 SITFIN Technology 7.875 02/03/2009 200MM 7.66 6.10 102.75 103.00 -0.14 -0.10 159 115 -/B3/B-
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.79 6.10 101.93 102.04 -0.06 -0.05 0.41 102
TMENRU 6 7/8 07/11 TMENRU  Energy 6.875 18/07/2011 500MM 6.73 6.29 101.98 102.23 0.00 -0.22 3.46 142 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Energy 75 18/07/2016 1IMMM 7.15 6.78 104.73 104.98 0.21 0.01 6.43 189
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.29 5.95 107.52 107.77 -0.03 -0.09 1.76 101
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.70 6.40 103.75 104.00 -0.03 -0.13 234 152
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.84 6.56 106.67 106.92 -0.01 -0.11 3.63 172 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.66 7.08 107.57 107.82 -0.03 -0.17 6.37 219
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.34 6.43 101.82 101.96 0.04 -0.02 0.91 139 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.53 9.47 100.96 101.21 -0.15 -0.16 5.62 339
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.65 5.83 104.50 104.75 -0.05 -0.11 2.07 90
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.06 5.92 104.38 104.63 -0.02 -0.11 3.04 105
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.01 6.40 104.45 104.70 -0.09 -0.29 477 156 /Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.29 777 102.82 103.07 -0.10 -0.11 6.14 167
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 711 5.81 101.84 101.99 -0.05 -0.05 131 88 BRe/ARRR
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GAZPRU 6 1/2 09/15 GAZPRU  Financial 65 23/09/2015 MMM 6.50 6.49 99.95 100.20 -0.06 011 6.26 160 poTmee
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.80 5.88 101.00 101.15 0.02 0.00 1.07 85 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.19 7.02 99.98 100.23 -0.04 -0.14 6.25 129
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.65 5.77 103.31 103.56 -0.05 -0.12 3.07 90 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.76 5.94 105.98 106.23 -0.13 -0.23 4.82 111
RUSB 7.8 09/28/07 RUSB Financial 7.8 28/09/2007 300MM 777 6.56 100.31 100.39 0.00 0.00 0.31 164
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.06 7.07 100.80 100.93 0.00 -0.01 0.83 203
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 7.59 7.90 98.72 98.97 -0.16 -0.15 2.87 302
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 8.82 9.51 100.47 100.72 -0.03 -0.01 5.60 380
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.17 6.76 100.90 101.15 -0.01 -0.10 5.84 93 -/A2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.76 5.72 101.58 101.73 0.01 -0.03 1.38 79
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.05 5.80 106.32 106.56 -0.15 -0.20 3.67 96 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.19 6.87 101.89 102.01 -0.10 -0.23 5.80 66
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.08 6.05 102.62 102.87 0.26 0.10 13.01 117
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.45 7.75 100.51 100.71 0.01 0.04 0.82 266
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.07 6.96 101.97 102.40 0.00 0.01 1.67 196
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.315 09/06/2011 87.414MM 6.42 6.86 98.08 98.58 0.00 -0.10 0.02  #N/ANA. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.28 6.91 106.90 106.90  #N/AN.A. -0.60 3.38 208 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 11.78 5.90 105.10 105.10 0.10 -0.40 0.77 93
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.51 5.56 103.73 103.96 -0.05 -0.05 0.88 46
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 853 578 114.25 114.25 -0.28 -1.30 3.30 95
PETBRA 91/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 7.81 5.79 116.85 116.85 0.00 -0.53 4.62 98 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.02 597 110.38 110.38 0.88 -0.12 553 116
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.03 591 101.50 101.50 0.65 -1.55 6.99 105
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.09 6.15 118.15 118.15 0.15 -0.35 7.45 129
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.16 5.52 103.42 103.63 0.04 -0.10 4.02 68 AIA2/A
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 457 3.36 102.82 102.82 0.00 -0.02 2.03 54
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.74 3.54 97.07 97.07 0.00 -0.01 3.31 19
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.66 3.81 99.13 99.13 0.00 -0.11 4.72 32
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 361 4.02 96.94 96.94 0.00 -0.32 5.95 26 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 4.75 3.90 11543 11543 0.00 -0.20 9.14 -17
SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 3.87 391 98.10 98.10 -0.63 -0.91 17.44 -13
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM Communications 4.125 01/03/2009 497.75MM 423 557 97.63 97.63 0.00 0.00 1.63 70
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AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.74 571 100.25 100.25 0.00 0.28 5.97 90
PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 716.258MM 6.09 5.60 100.46 100.70 0.02 0.05 112 53
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 995.449MM 7.59 5.46 103.62 103.92 0.00 -0.02 151 49 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 757 5.29 104.03 104.03 0.00 -0.06 151 42
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.54 6.44 102.61 102.86 -0.01 -0.02 2.06 151 -/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 7.75 7.28 101.31 101.81 -0.32 -0.29 2.63 236
BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.16 8.37 97.88 98.31 -0.05 -0.08 5.07 352 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 8.50 8.49 99.81 100.26 -0.09 -0.08 5.42 364
BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 750MM 831 8.32 99.03 99.52 -0.20 -0.10 10.64 346
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 8.62 751 102.76 103.16 -0.02 0.09 2.15 255
ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.08 791 100.36 100.86 -0.02 0.00 2.90 300
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 9.05 8.67 102.01 102.44 0.00 0.09 381 381 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 9.11 9.21 98.56 98.94 -0.02 0.06 5.99 436
VENEZUELA
PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 134.999MM  #N/AN.A.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM 8.04 7.89 101.96 102.46 -0.38 -0.51 6.61 291 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».

31 mas 2007 .
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