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190 NpU3Hano To, 4To MHGNALMS MOXET BbIATK 3a npeaensl 8%, HO BMECTE C TEM BCe elle
170 HaJeeTcs, YTO MoKa3aTenb BMULIETCS B LieNeBoN YpoBeHb. llocne Toro kak B WioHe U
150 150 uone uHGnaumMa ctana npubaensate No 1% B MecsL, CTano 04eBUAHbLIM, YTO €€ YPOBEHb
130 Mo UToram roga cocTaBuT Kak MUHUMYM 8.5-9%.

110 Tem He meHee, MOPT B cBoem nporHo3e BecbMa onTUMMCTWYHO. Bo Il monyrogum
90 100 MHGNALMS oLeHnBaeTcs B pasmepe 2.2-2.5%, uto Ha 0.2-0.4 n.n. HKe NO CPaBHEHWIO C
70 NPOLUMOTOAHUMI  MOKa3aTenamu. 3ameaneHnio uHbnsumm OymyT  cnocobeTBoBaTh
w0 o CEe30HHOE CHWXKEHMe LeH Ha NNOAOOBOLIHYI0 MPOAYKLUMIO W OXMOAeMOe peskoe
A S AT AT AT 3amefdneHve pocta [AeHexHoi Maccel. O nocregHeM  (hakTe B 4aCTHOCTH

CBUOETENbCTBYIOT LNdpbl 3a nepable 10 AHeN uions, 3a KoTopble 0TTOK kanuTana us Po
Memouruk: JP Morgan coctasun $6-8 mnpg, - 0 yem coobwwmun KynpuH. Mnasa MuHdwHa nonaraet, 4To BO
BTOPOM MOMYroAMW YWCTBIA NPUTOK KanuTanma 3Ha4YNTENbHO CcokpaTuTcs. MToroeoe
3Ha4eHue YMCTOBOrO NPUTOKA KanuTana B CTPaHy, N0 ero OLIEHKE, OKAXETCS paBHbIM $70
MIpA, B TO BPEMS KaK 3a NepBoe nonyroaye nokasarens cocrasun $67 mnpa.

—— RUX-Chonds ueogoi MporHoa MOPT no uHdnsiumm Ha 1l nonyrogne B P® no wtoram roga coctasut 7.9-
Chonds-Muni LieHoBo#! 8.2%, 10 ectb MOPT dchakTuyecku [omyckaeT MpeBbilleHWe LieneBoro nokasartens
nporHo3a B 8.0%. Tem He MeHee, Aaxe NOporoBbI YpoBeHb B 8.2% 3apaHHbii MOPT
SBNAETCH COMHWTEMbHbIM, €CMW  MPUHATb B pacyeT PeKopAHble LEeHbl Ha
SHEProHoCUTENM, B TO BPEMSI Kak B MPOAOBOSILCTBEHHOM CErMEHTE CHUKEHWE LEH Ha
CE30HHbIE MPOLYKTbI MOXET BbITh C NIMXBOI KOMNEHCMPOBAHO POCTOM LiEH Ha 3EPHO.
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[JoxopHocTv kasHaveiickix o0bsizatenbcTa CLUA HEMHOTO BLIPOCTIM MOCTE YCTAHOBNEHMS
99.40% . ; : : : : 9-HeAenbHOT0 MUHUMYMa B MSTHULY Ha (DOHE BO30BHOBNEHMS MOKYMOK Ha PbIHKE aKLMi

30.07.2007 25.06.2007 18.05.2007 11.04.2007 06.03.2007  29.01.2007 W pocTa Crpoca Ha PUCKOBbIE akTVBLI. B AanbHedwwem cutyauus Gyaet onpeaensthest
MaKpOCTaTUCTMKOM — NepBasi MOpLMst 3HAYUMbIX faHHbIX BYAET onybrukoBaHa cerogHs.
[HoxoaHocTb 10-neTHUMX treasuries BYepa noaHsinacs Ao 4.83(+0.05)%.

99.60%
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®bioyepc Ha ctaBky PPC (BeposTHOCTbL CHUXeHUs Ao 5.00%)
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NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBkK

Mpoleawas B4yepa ynnata Hanora Ha npubbinb BHOBb Oka3ana [aBrneHue Ha pybnesyto
NIMKBUOHOCTb, KOTOPasi CEroaHs yTpoM cHuaunack o 879.6(-95.8) mnpa py6. OcTatkm Ha
kopcyeTax u geno3utbl 6ankoB B LIB cokpatunmucs [o 429.9(-63.6) u 449.7(-32.22) mnpa
py6. cooTBeTCTBEHHO. CTaBKM [EHEXHOr0 pblHKA, OAHAKO, OCTABanUCb B LUMPOKOM
ananasoHe 3-4%. CerogHs B npefnBepuy NMPOBELEHUs NnaTexel 3a nomnb3oBaHue
Heapamu cTaBku no ogHoaHeBHbIM MBK BHOBL konebniotcs okono 4%.

Ha mexayHapoaHOM AEHEXHOM pbIHKe cuTyauust ocTaeTcs ctabunbHoit. Ctasku LIBOR B
nepcrnekTUee O MOMyrofa OCTaloTCs Ha NMpuBbIYHbIX oTMeTkax (3M LIBOR cocraBnsiet
5.36%), oHaKo AONTOCPOYHbIE CTaBKKM MPOAOMKatT cHkaTbes (12M LIBOR coctaBnsiet
5.26%). [inHamuka poccuitcknx NDF HEMHOrO ycununa noauLumn aMmeprkaHcKoi BamnioTbl no
OTHOLLEHWIO K py6briio, 0IHAKO B LiENoM KpuBasi CTaBOK BbIFMISANT NIOCKOM, B AnanasoHe 3-
5%.

WHBECTULMM: POKYC Ha NUKBUMOHOCTb

NokanbHbIi AONTOBON PLIHOK MPOAOIKAET LIEHOBOE CHUXEHWE, YTPaTUB NOAAEPKKY Takoro
MOLLHOrO (hakTopa, kak pybnesasi MMKBUOHOCTb. [leproa HAMoroBbIX MAATEXend CHU3WN
aKTUBHOCTb TOPrOB, YTO MPUBENO K COXpaHeHUo npodax B cektope OP3 u cokpalleHmio
cnekynAumin B "cuiukax”.

CekTop rocyAapCTBEHHbIX BbIMYCKOB BHOBb CHUXaNCA onepexatoLyumi Temnamm. LieHs no
Bcemy cnektpy O®3 onyctunucs Ha 10-15 n.n., ofHaKo BHOBb Hanbonee AanbHie BbINyCcku
nocTpaganu curbHee. B kopnopaTuBHbIX "(MLKax" AMHaMWUKa Okasanach CMeLLaHHON.
Mocne cHuxeHns JanbHUx BeHymapok Ha 50-70 n.n. Ha Moot Hedene Mbl Bugenu
CNeKynATUBHbIE NOKynkn B 3Tux Bbinyckax (PXKO 5,6, JIYKOWN 4). Mbl no-npexHemy
MO3NUTMBHO CMOTPUM Ha BeHuMapku ¢ AropaLneit 1-2 roga, nockosbky ux cnpagsl k OP3 no
CPaBHEHWIO C AaNbHUMM BbINYCKaMM BbITSAAT 3aBbILUEHHBIMA.

WHBecTMUmMm: dokyc Ha JOXOAHOCTb

OcHOBHas 4acTb NWKBWAHOCTM PUCKOBLIX AOMTOBLIX MOPT(enen npuiunacb Byepa Ha
BbInyck PyccHedty, yemy cnocobeTBoBanu OkoHYaTenbHbIe 1 4OCTOBEPHBIE COOBLLEHMIA O
nokynke komnanun basosbim Anemertom. Kotuposki npnbasunu ele 3.3% OT HoMUHana,
OfiHaKo COMyTCTBYIOLMA HOBOCTHOM (DOH MOXET MPUBECTU K AarnbHEedleMy LEeHOBOMY
pocTy Ha 1-2%. B aTux ycnosusix pekomeHayem obpatutb BHUMaHWe Ha kotuposku CYOK,
KOTOPOMY MOTYT [OCTaThCs YromnbHble akTUBbl PycCHEdTU CO 3HAUMTENBHBIM AUCKOHTOM,
4TO TaKKe MOXET NOCMYXMTb MOBOAOM ANs cokpalleHus cnpapga CY3Ka k asnpomy fo
cnpaBeanvBbIX YpoBHeR (Mo Hawmum pacdetam 40-50 6.n.). Ha ¢hoHe noBbilEHHOMO
uHTepeca k high-yield pbIHOK AEMOHCTPUPOBAN CMELLIaHHYK AMHAMUKY, MPW 3TOM OCHOBHO
pocT nokasany "npobnemHble" Bbinyck (Pycckuii Tekctuns 2, Makeu-Tpynn 1).

[lanbHeiwee cokpalleHne cnekynsauuii B Bymarax nepBOrO YPOBHA MOrYT MO3UTWUBHO
0TpPa3nTbCH Ha BbICOKOAOXOAHbIX BbiMyckax. CnekynaTuBHas NWKBUAHOCTb MOMOKET
"0CecTb" UMEHHO B 3TOM CETMEHTE [OMrOBOrO PhiHKa.

|/|HBeCTVILLI/IOHHbIe naeun

YK Kopa. Crinstue c rpynnoit "Xonuaeir" SOMmKHO NPUBECTU K CHUKEHMIO JOXOAHOCTM NO
BbiNycky A0 ypoBHs 10.60% (-200 ©.M.), kK TOMY e, BbICOKMA KyMOH, YCTaHOBNEHHbIA NO
BbIMYCKY, ABMSETCSA OHUM 13 CaMbIX BbICOKUX B CEKTOPE TOProBMM.

HwxHe-NeHckoe 3. Boinyck Topryetcs wvpe no cnpagy OTHOCUTENbHO AebloTHOro
Bbinycka. CnpaBeanuebli CP3A OLEHWBaeM Ha yposHe 650 6.M., NOTeHuMan CHKEeHUs
[poxopHocTy oueHraaeM B 40-50 6., OT TekyLuX LieH.

Tomckaa obnactb 2. Beinyck umeet 6omblumin cnpag k O3 otHocuTeNbHO 3-r0 U 4-ro
BbiNycka amuTeHTa. bonee Toro, norawexue B okTbpe Tekyllero roaa AenaeT BbiMyck
npuBneKaTenbHbIM 1S UIHCTPYMEHTa MHBECTMPOBaHWS B NETHUIA Nepuog.

ANK-Apkapa 3. Beinyck umeet cnpag k O3 Ha yposHe 850 6.n., Toraa kak npeablayLuue
BbINYCKM 3MUTEHTa TOPryKOTCA co cnpagom He Gonee 800 6.n., KOTOPBINA, Ha HaL B3rNAA,
ABNAETCH cnpaBeAnvBbIM. MOTEHUMan CHUKEHUs AOXOAHOCTI MO 3-My BbiMyCKy 3MUTEHTa
OLieHnBaeM Ha yposHe 13.1%.

MactepBaHk 2. Mpemus 3a BxoxaeHus Boinycka MactepbaHk 3 B KOTMPOBaNbHbIA CIMCOK
"Al" MMBB Ha Hal B3risig CNMLWKOM 3aBbllleHa. ALEKBaTHbIA CMp3g Mexay AByMS
BbiNyckamMn 3MUTEHTa oueHuBaeMm Ha ypoeHe 150 6.n., cnpasegnuBas BOXOQHOCTb MO
BbInycky coctasnset 10.4%.

Amypmetann 2. HeoBoCHOBaHHO LUMPOKWA CMP3Z K aHaMOMMYHOMY MO [topaLym Bbifycky
Meuen 2. Cnpasegnmsbliit cnpag k O®3 ouenuBaem Ha yposHe 270 6.n. wnm 130 6.n. K
Meven 2. K Tomy e, 370 npeanonaraeT CokpalleHWe [AOXOAHOCTM MO BbIMyCKy
AwvypmeTtann 1 Ha 10-15 6.n.
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Py6nesble obnuraumun. MyHuumnansHbie n CybdenepansHbie BbinycKu.
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Py6nesble obnuraumun. baxku n mHaHehI.
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PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.
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PyGnesble o6nurawym. MpoMbILLNEHHOCTb.
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Py6nesble obnuraumu. Toprosns.
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Py6nesble obnuraumv. Metannyprus.
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PyGnesble obnurauum. TenekoMMyHUKaLmMn, Meaua, TpaHeropT.

13.00
o,
1250 Axpten
@ OVipIoHIoH
12.00
MMK TpaHcduHaHe
°

1150
® And

11.00

10.50

@ {0T3iip 2
10.00 ® et 2

9.50 @vcTb-Jlyra

9.00

8.50
@ [OxTenekom 4
8.00
YPCU7
750 @ BonraTenexom 3
o YPCUE

® |OxTenekom 3 ° ® BonraTenekom 4

O\MITC5
7.00 .yPCM ; .LleHTpTeneKWéonraTenemM 2 LienTpTenekom 4

®CubupsTenekom 5

)
[anbcBsiab 2

6.50 - o7
Ceaepo-3a¥1ggmb$| Tenexom 2 ®PXI 3 0d3

6.00 ®exas

5.50 Mod. Duration

o MITC 4

5.00 - T T T T

31 nions 2007 . Crtp.10/37



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauum. Nerkas v nuwiesas NPOMbILLEHHOCTb.

18.00

17.50

17.00

16.50

16.00

15.50

15.00

14.50

14.00

13.50

13.00

12.50

12.00

11.50

11.00

10.50

10.00

9.50

9.00

8.50

8.00

7.50

7.00

6.50

6.00

5.50

@ MenbH. Komb.

.CnapTaK TH

.MMTJ'IeH/J by,

@ MK Espocepanc % Hosble YepemyLuku 2

. @ BoxcKas TekCTUNbHaS
Pycckanit TekcTunb 3

@ @ 5pKoH NpoyKT
.KapaT 2 MKX2

@ CyHeprvs
® Bantumop 3

°
KpacHblit Borateipb

L ]
[biMoB

° @ 3epHosas kom. Hactiowa
.S!DKO 2 Bocrok-Cepauc

® Tanocto 2

®0wmena

@ Pycckuit TekeTuns 2

@ ArpoxonauHr

@ Xneb3asop Ne28 2

® AnagywkiH 2

®BonwebHbIit kpait °
Yepkusoso @ OHMMMNK

@ Can Whtepbpio 2

@ apHac 2

.BBJ]Z

—

Mod. Duration

5.00 -

31 wions 2007 .
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6nesble obnuraumm. flec 1 cenbckoe Xo3sicTBO.

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 -

EJ

®n130 Coios

@ HIK

@ Cub Arp Tpynna

O®FenpaqKopm

[ ]
o /Pramal Apkaga 2
o0ro2
.MocCenbﬂpOM

@ Arprka

MenbH. Komb.
[ ]

@ Pa3rynsit-3

@ Pasrynsit 2

®Pycarpo

® [lasa 2

@ ArpoxonauHr

]
CogpyxecTso

Mod. Duration

31 wions 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 -

3

KK puHaHC

@ OCKK

@ Kamckas gonuva 3

° [IKC ®XC Pb
® PUrpynn

@ AnamaHT 1

@ Kamckas fonuHa 2

o ® LyH2
'nasMocCrpoit 2

nK 5
[ ]
.Mmpaxc 1

CrpoiiTpaHcla3
L L J'ICP Wnesct

Py Whrerpa1

Mupake 2

eJICP

.Aaamam 2

L M-WHaycTpust

Mod. Duration

31 wions 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 24/10/2007 20/01/2010 103.91 103.83 0.07 -0.02 5.84 | - 2.16

003 25058 40,655 6.30 01/08/2007 30/04/2008 101.10 101.00 0.00 -0.08 0.20 4.96 /- 0.69

003 25059 40,821 6.10 24/10/2007 19/01/2011 100.71 100.55 -0.12 6.03 / - 2.98

003 25060 40,734 5.80 01/08/2007 29/04/2009 100.67 100.50 - 0.07 0.33 5.56 / - 157

003 25061 31,000 5.80 08/08/2007 05/05/2010 100.10 99.90 0.00 593 /- 2.40

003 26198 42,117 6.00 04/11/2007 02/11/2012 99.35 99.10 0.12 -0.07 0.04 6.17 | - 421

003 26199 37,688 6.10 17/10/2007 11/07/2012 100.40 100.20 0.00 6.17 | - 4.05

003 27019 8,800 10.00 #N/AN Ap 18/07/2007 - - - #NIANA. [ #NIANA. |-

003 27020 8,800 10.00 08/08/2007 08/08/2007 100.19 100.16 0.08 185 /- 0.02

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 101.65 101.35 552 / - 145

003 46001 60,000 10.00 12/09/2007 10/09/2008 103.09 103.07 -0.12 - 729 [ - 0.99

003 46002 62,000 9.00 15/08/2007 08/08/2012 109.70 109.40 0.00 6.30 / - 3.83

003 46003 37,298 10.00 16/01/2008 14/07/2010 109.71 109.67 -0.09 -0.19 6.45 / - 248

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 74.74 74.74 0.01 -0.39 0.38 6.39 / - 13.94

003 46014 58,290 9.00 12/09/2007 29/08/2018 109.23 109.14 -0.21 -0.23 6.53 / - 7.00

003 46017 79,995 8.50 15/08/2007 03/08/2016 106.75 106.51 -0.27 -0.07 6.31 / - 6.19

003 46018 111,938 9.00 12/09/2007 24/11/2021 111.30 111.27 -0.47 -0.47 6.47 | - 8.26

003 46020 64,000 6.90 15/08/2007 06/02/2036 102.72 102.68 -0.45 -0.18 6.80 / - 11.71

003 46021 30,000 800  22/08/2007 08/08/2018 100.80 100.40 0.00 6.30 / - 7.19

Mockea

Mocksa 29 5,000 1000 05/12/2007 05/06/2008 104.50 100.00 0.00 -0.79 733 /- 0.79 175
Mocksa 36 4,000 10.00 16/12/2007 16/12/2008 107.00 105.20 542 | - 1.25 -20
Mocksa 38 5,000 1000 26/12/2007 26/12/2010 11253 11253 0.53 0.53 597 / - 281 0
Mocksa 39 5,000 1000 21/01/2008 21/07/2014 110.31 110.31 -0.25 -0.19 6.34 / - 513 6
Mocksa 40 5,000 1000 26/10/2007 26/10/2007 101.56 100.80 0.00 508 /- 0.23 -24
Mocksa 41 3,378 1000 30/01/2008 30/07/2010 107.80 107.65 -0.08 5.95 / - 2.55 3
Mocksa 42 3,000 10.00 13/08/2007 13/08/2007 100.00 100.00 1027 / - 0.03 475
Mocksa 43 5,000 10.00 17/08/2007 17/05/2008 103.20 103.20 -0.05 599 / - 0.72 47
Mocksa 44 20,000 1000 24/12/2007 24/06/2015 110.47 110.47 -0.27 0.12 6.35 / - 5.61 6
Mocksa 47 10,000 1000 28/10/2007 28/04/2009 106.10 105.70 0.00 571 /- 1.54 2
MyHuyunanbHble u cybgpedepasnbHble

ActpaxaHb 500 950  13/09/2007 17/12/2009 102.00 102.00 0.00 5.19 -0.85 8.74 | - 1.95 283
BalukoprocTaH 4 500 8.02 13/09/2007 13/09/2007 100.30 100.30 0.10 548 / - 0.11

BalukopTocTak 5 1,000 802  07/11/2007 04/11/2009 103.00 102.50 0.00 0.15 -0.08 6.80 / - 1.95 98
Benoropopickas 061, 2 320 1350  29/10/2007 29/04/2008 104.64 104.40 -0.08 0.02 7.27 | - 0.67

Benoropopckas 061. 3 2,000 8.38 15/08/2007 10/11/2010 102.80 102.40 5.27 7.69 /- 2.66

31 wions 2007 .
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

9.20
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
24/10/2007
18/10/2007
19/09/2007
21/11/2007
20/12/2007

14/09/2007
17112/2007
31/12/2007
#NIAN Ap
24/10/2007
20/09/2007
28/11/2007
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
22/01/2008
17/09/2007
23/08/2007
19/08/2007
23/10/2007
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

103.20

100.93
101.50
102.70
101.20
104.10
103.70
102.30
108.34
108.28

100.40
102.10
100.20
102.00
101.05
105.00
102.40
100.45
100.90
101.10

101.54
102.49
113.39
108.34
100.09
100.26

100.61

99.67
101.20
120.80
129.00
100.00
102.00
103.70
100.46
100.25
108.03
106.20

Bid
103.20
100.93
101.50
102.70
100.60
103.50
103.17
100.00
105.02
108.28

100.40
101.80

99.50
100.00
100.80
100.00
102.40
100.20
100.60
100.70

101.54
102.49
113.00
108.34
100.09
100.26

100.61

99.55
101.20
120.50
129.00
100.00
102.00
103.70
100.46
100.25
108.03
106.20

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
0.00

-0.05

-0.07

0.00

7.47

-0.17

4.83
7.03

7.34

0.04

-0.41
-1.84

031
0.01

-0.20
-0.23

-0.30

5.33

-0.02

1m chng
net

0.30
0.00

-1.45
-1.57

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

0.12
-0.34

-0.02

-0.25
0.05

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

-0.42
-0.31

0.08
-0.41
-2.24

- #NIANA. [ #NIANA. |-

-0.09
-0.74
-0.35
-0.04
-0.11

-0.32
-0.24
-0.48

0.21
-0.20

YTM [ YTP

599 /-
732 /-
779 [ -
834 /-
7.88 /-
773 [ -

.-
10.18 / -
8.26 / -
7.90 /-

737 /-
790 /-
762 /-
722 /-
773 [ -
268 /-
8.03 /-
792 /-
751 /-
823 /-

8.62 / -
6.79 / -
713 /-
729 /-
7211/ -
10.96 / -

726 /-
6.60 / -
897 /-
712 /-
714 [ -
716 /-
749 |-
776 [ -
821 /-
6.06 / -
6.20 / -
752 /-

Mod. Dur.

0.72
3.45
0.86
1.99
2.35
120

0.34
161
3.08

1.10
2.00
158
128
1.78
0.41
3.20
238
0.59
1.83

113
0.37
251
4.56
5.17
0.54

1.08
1.06
1.97
2.62
4.93
0.13
3.24
0.99
155
0.05
151
218

OAS
Spread

47
120
217
245
193

464
246
158

161
175
-236

191
-264
187
129
221
210

292
138
116
100

529

162
138
305
113
84
178
135
211
243
72
50
52

31 wions 2007 r.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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
24/10/2007
02/11/2007
25/10/2007
12/01/2008
24/09/2007
30/08/2007
18/09/2007
24/08/2007
21/09/2007
13/10/2007
13/09/2007
16/08/2007
18/09/2007
16/08/2007
18/10/2007
27/09/2007
31/08/2007
23/08/2007
13/10/2007
09/11/2007
26/12/2007
27/09/2007
27/12/2007
04/12/2007
21/12/2007
24/11/2007
26/11/2007
26/09/2007
05/12/2007
18/09/2007
#NIAN Ap

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

103.20
107.52
105.88
102.40
103.90
109.00
102.80
102.20
101.62
102.80
102.00

95.02

99.85
103.10
104.44
106.70
103.94
100.55
100.73
101.80
100.30

99.25
100.09
102.51
100.90
102.70
101.60
100.90
104.80
107.43
101.50
102.00

Bid
103.20
107.52
105.88
102.20
103.90
109.00
101.80
102.17
101.62
102.80
102.00

95.02

99.85
102.80
103.91
106.45
103.94
100.55
100.50
101.80
100.30

98.85
100.09
102.51
100.45
102.30
101.35
100.60
101.01
107.43
101.50
100.00

ldchng 5d chng net

net

0.00

0.00
0.00
0.00

0.00

0.00

-0.15

0.00

0.00
0.00

0.00
0.00
0.00
0.00

0.00

0.00

-0.05
-0.49
-0.42

5.04
7.40

-0.11

5.46

5.56

159
0.01

5.91

-0.40

9.77

-0.33

0.10
0.11

-0.23

1m chng
net

-0.51
-0.07
-0.23

0.02
-0.70

-0.75

-0.05
0.08
-0.33
-0.06
0.12

0.12
-0.42

0.11
-0.49

0.13
-2.10

-0.80
0.04

- #NIANA. [ #NIANA. |-

YTM [ YTP

599 /-
6.79 / -
7.01 /-
6.79 / -
717 [ -
711/ -
781 /-
6.73 / -
733 /-
892 /-
9.44 | -
1259 / -
7.05 /-
6.93 / -
7.26 [ -
757 [ -
729 [ -
771 -
767 /-
6.10 / -
853 /-
729 /-
720 /-
727 1 -
782 /-
7.03 /-
7.86 /-
713 /-
842 /-
7.60 /-
753 /-
841 /-

Mod. Dur.

0.72
2.99
4.92
0.68
334
1.68
2.40
0.30
2.02
1.68
0.78
1.78
2.62
3.25
0.79
2.26
434
1.03
118
0.28
0.19
1.97
3.57
1.65
1.26
0.77
2.04
2.00
0.75
1.39
313
1.40

OAS
Spread

47
75
72
156
99
134
185
134
134
306
378
741
108
85
168
107

206

68
309
294
211
150
212
146
198
178

187
145
169
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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 105.38 105.38 0.00 7.43 715 / - 157 140
fApocnasckas 06n. 5 500 775 30/12/2007 30/12/2008 100.15 100.15 0.00 0.05 759 /- 127 190
fApocnasckas o6n. 6 2,000 775  23/10/2007 19/04/2011 100.61 100.61 0.00 0.26 741 /- 3.04 119
Apocnasckas 06n. 7 2,000 850  02/10/2007 30/03/2010 101.18 101.18 0.00 4.97 7.34 | - 2.25 148
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892 19/09/2007 16/09/2009 14/09/2011 101.30 100.80 0.00 6.99 -0.44 458 | 8.54 178 269
BawwkupaHepro 3 1,500 830  26/09/2007 19/03/2009 09/03/2011 101.20 100.88 0.00 -0.07 3.64 [ 7.84 143 199
lasnpom A4 5,000 822 15/08/2007 10/02/2010 105.00 104.65 0.00 - - 623 /- 213 38
la3npom A5 5,000 758 09/10/2007 09/10/2007 100.35 100.35 -0.12 -0.25 574 | - 0.18 40
la3npom A6 5,000 695  09/08/2007 06/08/2009 101.73 100.00 - 5.20 -0.73 659 /- 175 82
lasnpom A7 5,000 679 01/11/2007 29/10/2009 101.00 101.00 0.00 0.04 6.40 / - 197 60
lasnpom A8 5,000 700 01/11/2007 27/10/2011 102.50 102.05 0.00 4.85 0.72 6.48 / - 3.47 38
Ta3npom 9 5,000 723 22/08/2007 12/02/2014 103.15 102.90 0.00 - - 6.76 / - 4.86 49
13U 3 1,500 1045  19/10/2007 18/04/2008 100.60 100.60 0.20 0.11 9.75 1 9.75 0.63 411
rT-T3U 4 2,000 1071 05/09/2007 02/09/2009 101.00 101.00 0.00 0.30 0.29 1041 / - 1.68 448
KyiBbiwesasor 2 2,000 8.80  07/09/2007 04/03/2011 100.75 100.75 - -0.30 -0.11 873 /- 281 264
TNewarepro 2 3,000 854  03/08/2007 27/01/2012 102.70 102.15 0.00 -0.45 8.04 / - 341 188
nyKomn 2 6,000 725 20/11/2007 17/11/2009 102.10 101.05 0.00 -0.52 -0.48 6.60 / 6.60 2.01 78
nykomn 3 8,000 710 13/12/2007 08/12/2011 101.90 101.60 0.00 6.74 | - 3.56 63
nyKomn 4 6,000 740 13/12/2007 - 05/12/2013 103.35 103.05 0.00 - 6.88 / - 4.83 62
MocaHepro 1 5,000 754 18/09/2007 15/09/2009 13/09/2011 101.60 101.00 0.00 -0.40 6.93 / 6.99 331 125
MocaHepro 2 5,000 765  30/08/2007 23/02/2012 18/02/2016 102.55 102.55 0.00 -0.27 -0.24 409 /7.11 3.58 97
MO3CK 6,000 805  11/09/2007 - 06/09/2011 101.60 101.10 0.00 -0.40 7.80 /- 3.23 168
OrKs 5,000 7.50 04/10/2007 01/10/2009 29/09/2011 100.70 100.20 0.00 -0.35 - 3.98 / 7.40 1.87 158
PyccHedTb 7,000 9.25 14/12/2007 12/12/2008 10/12/2010 96.69 96.69 2.65 21.67 5.10 / 12.27 1.16 639
CanasatHehteOprCutHe3 3,000 10.00 13/11/2007 13/11/2007 10/11/2009 105.35 105.35 -0.15 -0.03 754 |-1.78 1.92 170
CaxaTpaHHedrel a3 1,500 11.90 05/12/2007 04/06/2008 02/12/2009 102.30 101.90 0.00 -0.88 3.50 /9.44 0.75 380
Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 97.78 97.78 0.00 - 4.03 /898 1.92 310
TataHepro 1,500 9.65 13/09/2007 13/03/2008 101.35 101.35 - -0.15 -0.10 749 | - 0.56 196
®CKE3C 1 5,000 8.80 18/12/2007 18/12/2007 101.30 99.00 0.00 -1.10 -1.07 853 / - 0.36 305
®CKE3C 2 7,000 8.25 25/12/2007 22/06/2010 104.30 103.95 0.00 6.77 | - 2.46 84
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.00 100.00 - -1.00 -0.68 722 | - 1.23 154
®CKE3C 4 6,000 7.30 11/10/2007 06/10/2011 102.30 102.00 0.00 6.81 /- 3.38 71
®CKE3C5 5,000 7.20 04/12/2007 01/12/2009 101.45 101.00 0.00 6.73 / - 2.04 90
Memannypeus

Awmypmertann 1 1,500 9.80 30/08/2007 26/02/2009 102.48 102.48 0.00 0.45 - 8.25 / - 1.34 250
Awmypwmetann 2 2,000 9.15 31/08/2007 26/02/2010 101.45 101.45 0.00 0.10 0.33 8.69 / - 2.09 275
Bernox 1 1,500 9.10 05/12/2007 - 03/06/2009 100.75 100.75 0.25 8.83 /- 1.58 301
Bernon 2 2,000 9.25 30/08/2007 27/08/2009 23/02/2012 100.30 100.30 6.63 440 /9.29 171 342
3onorto Cenurpapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.20 100.01 0.00 -1.20 2.80 /13.25 0.77 741
3onoto Cenurpapa 2 300 14.50 02/10/2007 01/01/2008 28/06/2011 100.50 100.50 1.48 / 13.90 0.36 814
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OCKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.00 100.00 -1.00 -0.68 7.22 /- 1.23 154
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 101.80 101.50 0.00 0.05 -1.55 8.18 / - 1.70 237
Koke 2 5,000 8.70 20/09/2007 18/03/2010 15/03/2012 100.00 100.00 -1.60 -1.48 5.27 | 8.88 2.15 293
MarHeanT 1 1,500 8.25 20/12/2007 18/12/2008 100.20 100.20 0.00 0.05 0.00 8.25 / 8.25 1.23 254
MarHeanT 2 5,000 8.20 28/09/2007 23/03/2012 95.52 95.52 0.00 - 9.63 / - 3.50 339
MAWP Whesct 2 1,000 10.80 27/11/2007 - 27/11/2007 99.60 99.60 0.00 459 -0.57 12.33 / 12.33 0.29 667
Makew Mpynn 3,000 11.25 13/09/2007 13/09/2007 12/03/2009 99.72 99.72 -0.09 -0.03 1.02 / 13.83 0.11 812
Mert3asoa um. Ceposa 2,000 8.75 31/08/2007 27/02/2009 99.85 99.85 - -0.15 -0.10 9.04 / - 1.34 326
Meven 1 2,000 5.50 22/11/2007 - 22/11/2007 100.00 98.45 0.00 5.63 8.18 / 8.18 0.30 271
Meuen 2 5,000 8.40 19/12/2007 16/06/2010 12/06/2013 103.90 103.20 0.00 -0.30 3.70 /713 243 120
HwxHe-TleHckoe 1 550 20/12/2007 18/06/2009 100.71 100.71 0.00 -0.37 1-0.37 1.89 -602
HwxHe-TleHckoe 2 400 12.00 08/01/2008 - 08/07/2008 100.40 100.40 0.00 11.72 1 11.72 0.82 594
HOK 400 12.30 27/09/2007 25/09/2008 22/09/2011 100.80 100.68 0.00 -0.01 344 111.90 0.96 608
HCMM3 1,000 1.00 19/11/2007 19/05/2008 109.00 109.00 - -9.29 /-9.29 0.88 -1496
OMK 3,000 9.20 06/12/2007 12/06/2008 101.85 101.85 0.31 0.35 7.07 [ - 0.79 150
PycAn 3 6,000 7.20 21/09/2007 21/09/2008 100.50 100.50 3.46 0.05 6.84 / - 1.02 122
CsoboaHblii Cokon 2 600 11.75 22/11/2007 22/11/2007 100.29 100.11 0.00 0.10 11.26 / 11.26 0.28 566
Cesepcrans 3,000 8.10 #NIAN Ap - 28/06/2007 - - - - #NIANA. [ #NIANA. |-
TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.70 100.45 - -0.02 -0.30 1.10 / 6.98 0.50 149
TMK 3 3,000 7.60 25/09/2007 24/03/2009 101.20 100.94 0.17 -0.13 0.32 7.01 /701 1.44 130
Tynavepwmer 2 1,000 8.75 02/12/2007 02/12/2007 100.50 99.90 0.00 - 0.22 8.25 / 8.25 0.32 277
Xaiinenn l'ong 750 12.75 03/10/2007 - 02/04/2008 99.90 99.90 0.00 0.00 13.53 / 13.53 0.57 770
4tn3 3,000 9.50 19/12/2007 18/06/2008 16/06/2010 102.10 102.10 0.00 -0.15 -0.05 224 1712 0.81 155
lMpombiwneHHocmb
AsT0Ba32 3,000 1.00 15/08/2007 13/08/2008 99.98 82.01 0.00 10.64 / 10.64 1.02 489
AsT0Ba33 5,000 7.70 25/12/2007 22/06/2010 100.30 100.15 0.00 6.06 7.75 1 1.75 2.44 180
AsTonpuGop 500 12.80  31/10/2007 31/10/2007 29/04/2009 100.00 100.00 0.00 0.00 0.51 1.88 / 12.99 0.22 732
Awrten 1,200 8.00 15/11/2007 15/11/2007 113.00 98.94 -6.53 10.47 -11.03 /-11.03  [0.41 -1667
ApHect 600 24/10/2007 23/04/2008 29/04/2009 100.30 100.00 0.00 -0.09 /-0.20 1.75 -551
BaroxMatu 1 300 1350  20/12/2007 19/06/2008 101.05 101.05 -0.87 -1.39 12,55 | 12.55 0.76 673
BaroxMatu 2 1,000 11.00 19/12/2007 15/12/2010 100.00 97.50 0.00 -0.75 342 /- 3.00 -250
BKM 1,000 9.75 05/12/2007 04/06/2008 100.75 100.00 0.00 -0.08 9.47 | 9.47 0.76 381
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 100.90 100.90 0.00 0.17 1.50 / 8.82 0.37 330
BonrabypMatu 600 11.00 10/10/2007 10/10/2007 08/10/2008 100.00 99.93 -0.01 0.13 1.85 / 11.30 0.18 572
BocToKLemeHT 800 1200  22/11/2007 22/11/2007 19/11/2009 100.05 100.05 0.00 -0.45 1.63 / 12.04 0.28 641
rA3 5,000 8.49 14/08/2007 12/02/2008 08/02/2011 100.37 100.37 -0.03 -0.23 121 /791 0.48 239
TapoMaluCepauc 1,000 9.90 27/11/2007 27/05/2008 24/11/2009 100.50 100.50 6.60 -0.64 3.40 / 9.44 0.73 380
[Lloporo6yx 900 12/12/2007 11/06/2008 100.00 100.00 415 0.00 / 0.00 0.87 -545
EMK 1,000 9.35 04/10/2007 04/10/2007 02/10/2008 100.20 99.74 0.00 0.22 1.45 1 9.60 0.17 410
MxMaru 2 1,000 13.35 18/12/2007 17/06/2008 102.30 101.20 0.55 1.35 11.49 / 11.49 0.77 573
WkpyT 3 3,250 8.74 20/09/2007 16/09/2010 104.15 103.90 741 /- 2.55 142
NekutumuemenT 2 500 1250  08/08/2007 07/11/2007 05/11/2008 101.20 100.90 0.05 1.87 / 8.81 0.24 333
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TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.70 100.45 -0.02 -0.30 1.10 / 6.98 0.50 149
Kamas 2 1,500 8.45 21/09/2007 19/09/2008 17/09/2010 100.57 100.57 3.01 -0.33 2.99 / 8.06 1.00
Kuposckuit 3-4 1,500 9.20 26/09/2007 24/09/2008 24/03/2010 101.10 101.10 0.00 0.10 3.70 / 8.33 1.01
KpworenMalu 1 500 9.75 09/10/2007 - 08/07/2008 100.30 100.30 - 9.75 1 9.75 0.82
KpworenMalu 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 100.05 100.05 - 0.20 431 /11.42 0.77
JIOMO 3 1,000 12.50 16/09/2007 16/09/2007 05/09/2009 100.40 100.40 0.00 - -0.10 0.58 /931 0.12
Mapuiickuin HM3 1 800 11.10 18/12/2007 - 16/12/2008 100.10 100.10 0.00 0.00 0.10 11.30 / 11.30 117
Mapuiickuin HM3 2 1,500 12.00 20/12/2007 19/06/2008 16/12/2010 100.61 100.61 0.00 0.01 0.65 3.10 / 11.54 0.77
MeTtap ®uHaHc 500 12.95 13/12/2007 12/06/2008 10/06/2010 99.60 99.60 0.00 -0.20 -0.19 4.28 | 13.85 0.74
Mul 1 1,000 7.85 05/12/2007 - 03/06/2009 101.00 101.00 - - 7.38 /1738 1.62
Mul 2 3,000 8.90 11/09/2007 11/03/2008 06/09/2011 100.80 100.30 0.00 -0.01 122 /8.10 0.55
Motosun. 3aBoabl 1,500 9.40 24/01/2008 - 22/01/2009 100.10 100.10 0.00 - 0.05 9.54 [ 9.54 1.29
MotopoCtpoutens 800 12.00 20/09/2007 20/09/2007 19/03/2009 100.40 100.01 0.01 0.26 0.91 /10.53 0.13
HB Petan 1,000 9.90 12/12/2007 10/12/2008 09/12/2009 94.74 94.74 0.00 8.63 / 14.76 113
HukocXum 2 1,500 12.30 16/08/2007 - 20/08/2009 100.05 100.05 0.00 -0.15 -0.25 0.24 1 0.24 1.99
Huron 1 1,000 1.00 18/12/2007 18/12/2007 16/12/2008 104.00 104.00 - -1.84 / -8.80 1.40
Huron 2 2,200 11.75 18/12/2007 15/12/2009 102.25 102.25 0.00 -0.33 0.09 1093 / - 191
HKHX 3 2,000 8.00 01/09/2007 - 01/09/2007 100.25 100.25 0.00 - 477 1477 0.08
HKHX 4 1,500 9.99 01/10/2007 30/03/2009 26/03/2012 103.60 103.60 - -0.40 -0.62 2911778 1.42
Hadoue 2 1,000 10.20 19/12/2007 18/06/2008 16/12/2009 100.30 100.30 0.00 0.20 3.80 /10.05 0.78
O3HA 500 10.80 11/12/2007 11/12/2007 08/12/2009 100.45 100.45 0.00 1.50 /9.67 0.33
OM3 4 900 - 30/08/2007 - 26/02/2009 87.40 87.40 - -0.09 8.91 /891 145
OM3 5 1,500 8.80 04/09/2007 01/09/2009 30/08/2011 103.14 103.14 0.00 0.09 3.87 1728 177
MeHaTsxMpomApmatypa 500 10.60 14/11/2007 14/11/2007 11/11/2009 99.50 99.50 0.00 - 1.60 / 12.64 0.26
MeHonnake 1,500 11.25 20/12/2007 19/06/2008 17/12/2009 100.90 100.90 0.00 6.99 0.12 3.95 /10.39 0.78
nm3 1,200 9.60 23/10/2007 21/07/2009 100.85 100.00 0.16 472 | 472 1.77
MpomTpakTop 1 1,500 03/01/2008 03/07/2008 100.18 100.18 0.00 0.01 -0.19 /-0.19 0.93
MpomTpakTop 2 3,000 10.75 23/10/2007 20/10/2009 18/10/2011 103.00 103.00 0.00 -0.02 0.01 5.22 /9.42 1.82
PoctBepton 800 9.30 27/11/2007 27/11/2007 26/05/2009 100.90 100.50 0.00 1.29 / 7.16 0.31
PbiBuHCKKkabens 1,000 10.75 04/09/2007 04/03/2008 28/02/2012 101.00 100.05 0.00 -0.34 -0.32 1.32 /10.18 0.53
CanagatCrexro 1 750 11.60 25/09/2007 25/03/2008 102.00 101.80 2.98 -0.03 8.68 / 8.68 0.58
CarnagatCrexro 2 1,200 9.28 31/10/2007 31/10/2007 28/10/2009 100.30 100.05 -0.20 0.01 0.97 / 8.64 0.23
Carnot SHeprust 3,000 9.80 25/12/2007 25/12/2007 100.50 100.25 -0.04 -0.32 8.99 / 8.99 0.37
CatypH HMO 1 1,500 8.90 22/09/2007 23/03/2008 100.65 100.40 8.18 / 8.18 0.58
CatypH HMO 2 2,000 9.25 21/09/2007 21/03/2008 20/09/2011 101.10 99.10 0.00 4.37 1.45 /9.26 0.58
Cesepcrans ABTo 1,500 8.00 24/01/2008 21/01/2010 102.10 101.55 0.00 -0.43 7.31 /7.31 2.14
Ceskabens 1 500 12.50 06/10/2007 - 06/10/2007 100.65 100.65 0.00 9.16 / 9.16 0.17
Ceskabens 2 1,000 10.50 05/09/2007 28/11/2008 100.15 100.15 -0.05 - /-
Ceskabens 3 1,500 11.25 02/10/2007 27/03/2012 100.00 100.00 0.15 1173 / - 3.28
CvBHpCKUiA LieMeHT 800 13/12/2007 12/06/2008 100.29 100.01 -0.15 0.03 -0.17 /-0.17 0.87
CHX3 1,000 10.70 02/10/2007 02/10/2007 29/09/2009 100.25 100.25 0.00 -0.75 0.74 / 9.25 0.16
COK-ABTOKOMT. 1,100 12.00 25/10/2007 24/04/2008 101.04 101.04 -0.03 0.38 10.71 / 10.71 0.64
TAV® 4,000 8.42 13/09/2007 11/09/2008 09/09/2010 99.40 99.15 0.00 4.86 3.40 /9.31 0.97
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TMK 2 5,000 7.95 21/08/2007 19/02/2008 15/02/2011 100.70 100.45 -0.02 -0.30 1.10 / 6.98 0.50 149
B3 1,000 9.25 21/12/2007 20/06/2008 18/06/2010 101.30 100.80 0.00 0.25 2.56 /8.15 0.81 254
TeH3op 500 12.20 20/11/2007 20/05/2008 17/11/2009 100.25 99.95 0.00 0.04 -0.35 4.40 [ 12.37 0.69 659
TepHa 1 500 1.00 18/12/2007 18/12/2007 16/12/2008 99.90 94.00 - - 2.56 /9.49 0.38 395
TepHa 2 1,500 12.60 09/11/2007 09/11/2007 04/11/2011 100.05 100.00 0.00 -0.14 0.03 0.82 /12.71 0.24 698
TexHoHukonb 1,500 10.00 14/11/2007 14/05/2008 11/11/2009 100.70 100.70 0.00 -0.04 3.24 19.23 0.70 361
TpaHcMauw 1 1,500 1.00 01/12/2007 - 01/12/2007 95.00 95.00 17.58 / 17.58 0.29 1156
TpaxcMaw 2 4,000 8.60 16/08/2007 12/02/2009 10/02/2011 101.30 101.30 0.00 5.17 351 /783 1.32 212
YMMO 2 4,000 9.50 20/12/2007 19/06/2008 17/12/2009 101.70 101.70 - - 2.89 /761 0.80 202
YHUKYM 1,000 12.50 18/12/2007 18/12/2007 15/12/2009 98.99 97.71 0.00 6.17 0.35 281 117.72 0.33 1170
Ypansaron3sasog 1 2,000 9.40 02/10/2007 - 30/09/2008 101.56 101.30 -0.09 -0.12 8.24 | 8.24 1.02 257
YpansaroH3asog 2 3,000 9.35 03/10/2007 03/10/2007 05/10/2010 100.20 100.20 - -0.10 0.46 / 8.22 0.16 343
Ypan3nektpomeab 3,000 8.25 04/09/2007 02/03/2010 28/02/2012 100.78 100.78 0.00 -0.21 0.06 4.74 | 8.06 214 215
OMAnbsHC 2,000 10.00 11/01/2008 - 08/07/2011 102.00 102.00 0.00 - 9.60 / 9.60 3.05 344
OHepromatu 700 11.50 27/11/2007 27/05/2008 22/11/2011 101.40 101.40 0.00 -0.60 -0.91 1.94 /989 0.73 423
OHeprocbep. pecypcsl 128 17.00 22/01/2008 18/01/2011 100.50 100.50 0.00 0.40 15.36 / - 242 943
TenekoMMyHukayuu, medua, mpaHcnopm
And 1,500 11.75 19/12/2007 19/12/2007 17/06/2009 100.35 100.10 0.00 7.14 0.34 2.34 11137 0.35 575
AxpTen 200 12.00 18/01/2008 18/07/2008 17/07/2009 99.75 99.75 - 6.32 / 12.65 0.83 682
BonraTenekom 2 3,000 8.20 04/12/2007 02/12/2008 30/11/2010 102.00 101.50 0.00 10.20 2.86 /6.92 1.20 127
BonraTenekom 3 2,300 8.50 04/12/2007 - 30/11/2010 103.20 103.02 242 7.56 [ - 2.74 128
BonraTenekom 4 3,000 7.99 11/09/2007 08/09/2009 03/09/2013 102.20 101.85 257 1713 1.82 134
[anbcaasb 2 2,000 8.85 05/12/2007 02/06/2010 30/05/2012 104.25 104.00 452 | 7.34 2.38 139
[Janbcaasb 3 1,500 8.60 05/12/2007 03/06/2009 102.25 101.75 - - 755 [ - 161 125
WctnaitH 2 3,000 10.50 22/11/2007 22/05/2008 100.50 100.50 5.09 -0.30 10.05 / 10.05 0.71 438
Wtepa 2,000 9.75 07/12/2007 07/12/2007 100.45 100.45 -0.16 -0.30 8.54 | 8.54 0.33 305
MITC 4 1,500 7.10 24/10/2007 22/04/2009 103.10 103.10 5.26 / 5.26 1.55 -41
MITC5 1,500 7.10 27/11/2007 25/05/2010 100.45 100.45 0.24 7.04 /7.04 241 116
MerachoH 3 3,000 9.25 16/10/2007 15/04/2008 100.00 100.00 0.09 942 /- 0.63 380
MMK TpaHcduHaHe 650 11.50 10/01/2008 10/07/2008 100.03 100.03 0.00 11.78 / 11.78 0.82 599
PX0 2 4,000 7.75 05/12/2007 05/12/2007 100.65 100.65 0.00 -0.08 5.89 / - 0.33 51
PX0 3 4,000 8.33 05/12/2007 02/12/2009 104.65 104.00 0.00 -0.05 0.03 6.41 / - 2.03 59
PXI 4 10,000 6.59 #N/AN Ap 14/06/2007 - #N/AN.A. [ #N/ANA. |-
PX0 5 10,000 6.67 24/01/2008 22/01/2009 100.94 100.94 0.04 -0.06 6.09 / - 135 43
PX0 6 10,000 7.35 14/11/2007 10/11/2010 102.40 102.20 0.00 6.66 / - 2.76 68
PXn 7 5,000 7.55 14/11/2007 07/11/2012 104.25 104.05 0.00 6.71 / - 413 52
Cesepo-3anagHblit Tenekom 2 1,500 7.50 03/10/2007 03/10/2007 100.20 100.20 7.18 6.48 / 6.48 0.17 109
Cesepo-3anagHblit Tenekom 3 3,000 9.25 30/08/2007 28/02/2008 24/02/2011 100.00 100.00 8.71 1.55 / 9.56 0.52 398
Cesepo-3anagHblit Tenekom 4 2,000 8.10 13/09/2007 08/12/2011 99.00 99.00 3.17 8.64 / - 3.38 260
CubupbTenekom 4 2,000 12.50 #N/AN Ap 05/07/2007 - #N/AN.A. | #N/ANA. |-
CubupbTenekom 5 3,000 9.20 26/10/2007 25/04/2008 102.30 101.40 0.05 0.25 6.67 / - 0.68 114
CubupbTenekom 6 2,000 7.85 20/09/2007 18/09/2008 16/09/2010 100.50 100.20 2.83 [ 7.65 1.01 202
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CvbupsTenexom 7 2,000 8.65 21/11/2007 20/05/2009 102.25 101.95 751 /- 157 175
Cwmaprtc 2 500 14.00 #NIAN Ap - 26/06/2007 - - #NJANA. [ #N/ANA. |-
Cmaptc 3 1,000 14.10 02/10/2007 30/09/2008 29/09/2009 99.51 99.51 -0.05 -0.48 1.37 1 254 1.08 -299
TpaHcaapo 2,500 11.65 09/08/2007 05/02/2009 100.05 100.05 5.20 0.16 / 0.16 1.44 402
YPCU 4 3,000 9.99 01/11/2007 01/11/2007 100.89 100.89 0.18 -0.31 6.44 | - 0.24 107
YPCU 5 2,000 9.19 18/10/2007 - 17/04/2008 102.00 101.25 0.00 5.02 6.91 /- 0.65 138
YPCU 6 2,000 8.20 22/11/2007 20/11/2008 17/11/2011 101.40 101.10 - 2.29 /7.30 1.17 164
YPCU 7 3,000 8.40 18/09/2007 17/03/2009 13/03/2012 101.40 101.40 -0.60 2.78 1 7.60 141 188
Yerb-Tlyra 600 9.90 16/08/2007 11/02/2010 102.75 100.70 0.00 -0.78 9.45 | - 2.05 348
LlenTp. Tenerpac 3 700 9.75 03/10/2007 01/04/2009 103.00 100.00 0.30 9.07 / - 1.44 327
LlenTprenekom 4 7,000 13.80 20/08/2007 - 21/08/2009 113.10 112.85 7.05 / 7.05 1.66 128
LlenTprenekom 5 3,000 8.09 04/09/2007 02/09/2008 30/08/2011 101.40 101.10 - - 1.92 /6.9 0.97 139
OMPHOHIOH 1,500 13,50 14/08/2007 - 10/11/2009 100.00 100.00 -0.11 -0.04 1222 1 12.22 1.76 636
[OxTenekom 3 3,500 10.90 09/10/2007 09/10/2007 10/10/2009 100.70 100.70 -0.57 -0.35 0.64 / 7.17 0.18 178
[OxTenexom 4 5,000 10.00 12/09/2007 09/12/2009 104.40 104.00 0.00 -0.20 8.27 /- 1.95 164
1013itp 2 1,000 9.95 11/09/2007 - 10/03/2009 100.18 100.18 -0.25 0.12 10.19 / 10.19 1.35 436
1013itp 3 2,000 10.40 18/12/2007 16/12/2008 14/12/2010 100.40 100.40 0.00 10.21 -0.20 435 /1032 1.19 453
BaHku u ¢puHaHCHI
A6conior 2 1,000 8.00 01/10/2007 30/06/2008 101.05 101.05 - 6.98 / 6.98 0.83 141
AsTo6aH NHesCT 250 13.00 25/09/2007 23/09/2008 100.05 100.05 -0.14 13.58 / 13.58 0.95 766
AVKK KO 1,000 9.00 28/08/2007 23/08/2011 101.84 101.84 0.00 0.19 0.84 8.63 / - 3.11 245
AVDKK 2 1,500 11.00 01/08/2007 01/02/2010 104.40 104.40 9.20 /- 1.97 326
AVKK 3 2,250 9.40 15/10/2007 15/10/2010 106.00 105.70 0.00 754 | - 2.62
AVXK 4 900 8.70 01/08/2007 01/02/2012 107.90 107.55 - 6.87 / - 3.50 75
AVXK 5 2,200 7.35 15/10/2007 15/10/2012 102.50 102.50 10.72 6.95 / - 4.09 75
AVXK 6 2,500 7.40 15/10/2007 15/07/2014 102.51 102.51 0.00 2.94 - 712 [ - 5.14 81
AVXKK 7 4,000 7.68 15/10/2007 15/07/2016 104.10 104.10 0.00 9.71 0.70 725 | - 6.15 85
AVXK 8 5,000 7.63 15/09/2007 15/06/2018 103.90 103.60 0.00 -0.34 0.70 732 /- 4.90 73
AVXK 9 5,000 7.49 15/08/2007 15/02/2017 102.90 102.90 0.00 -1.57 0.59 7.26 | - 5.39 82
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 100.25 100.00 0.00 0.13 8.06 / 8.06 1.32 235
AkunbaHk 600 11.60 25/10/2007 24/04/2008 23/04/2009 100.15 100.15 0.00 5.00 / 11.64 0.63 592
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 9.00 17/09/2007 19/06/2008 22/06/2009 100.10 100.10 0.00 4311917 0.78 361
Bro 500 12.50 16/08/2007 12/02/2009 100.30 100.05 -0.08 0.24 1 0.24 1.49 316
BEPP 575 10.00 06/10/2007 11/10/2009 112.20 112.20 0.00 423 1423 1.92
Boapoxaerue 3,000 8.95 05/09/2007 - 03/03/2010 101.80 101.80 - 833 /- 212 240
BTE 4 5,000 6.30 20/09/2007 20/03/2008 19/03/2009 100.80 100.80 0.00 0.19 1.99 / 5.06 0.59 -40
BTB 5 15,000 5.90 25/10/2007 25/04/2008 17/10/2013 100.02 100.02 -0.06 6.03 / 6.00 4.95 55
BTE 6 15,000 5.75 17/10/2007 16/07/2008 06/07/2016 100.15 100.15 0.10 0.62 /571 0.89 16
a3baHk 750 10.50 20/11/2007 30/08/2007 25/11/2008 100.45 100.30 0.03 2.18 / 5.96 0.28 384
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Taanpom6ark 1 5,000 7.10 02/08/2007 - 27/01/2011 100.95 100.60 0.00 -0.15 6.96 / - 2.86 94
Taanpom6aHk 2 5,000 6.54 28/11/2007 28/11/2007 20/11/2013 100.36 100.36 -0.34 6.57 / 5.46 4.90 64
[lensta Kpeaut 1,500 7.09 04/12/2007 - 01/12/2009 100.50 100.50 6.97 / - 2.03 113
EspoKommepu 1,000 1150 21/12/2007 21/12/2007 18/12/2009 100.92 100.92 5.77 1.53 /9.20 0.36 368
XunCouMnotexa 600 11.50 25/10/2007 25/10/2007 22/10/2009 100.00 99.85 0.00 -0.27 1.27 1 11.99 0.21 638
XunduHane 500 9.25 21/09/2007 19/12/2008 100.00 100.00 - - 2.67 | 2.67 1.30 -290
3eHuT 2 2,000 8.39 17/08/2007 - 16/02/2009 101.40 101.00 5.34 0.02 769 / - 1.33 197
3eHuT 3 3,000 8.45 14/11/2007 14/11/2007 09/11/2011 100.45 100.15 0.00 0.07 -0.15 0.51 / 7.46 0.27 203
NmnakcBark 2 1,000 1.00 #N/AN Ap 20/04/2008 - #NIANA. [ #NJANA. |-
WmnakcBark 3 #3HAY! 1.00 #N/AN Ap 13/11/2009 - - - #NIANA. [ #NJANA. |-
WHeectToprbaHk 2 350 10.25 16/10/2007 14/10/2008 100.15 100.15 10.34 / 10.34 1.03 458
Kepp 1 450 11.50 05/10/2007 - 05/10/2007 100.00 100.00 11.96 / 11.96 0.16 633
Kepp 2 1,000 11.15 18/09/2007 18/03/2008 15/09/2009 100.50 100.50 0.00 0.00 -0.10 319 /10.72 0.55 506
KMB 2 3,400 7.75 05/12/2007 03/12/2008 30/11/2011 100.70 100.70 - -0.04 2.33 /731 1.20 165
TNokoBaHk 2 500 10.65 - 22/04/2008 101.35 99.80 0.00 - - - -
Mactep6aHk 2 1,000 1150 23/11/2007 - 23/05/2008 101.43 101.43 0.00 -0.57 0.91 9.82 /9.82 0.72 416
Macrep6aHk 3 1,200 11.75 05/12/2007 05/12/2007 30/11/2011 101.20 100.90 0.00 -0.08 -0.34 1152 / 8.73 3.12 531
MOM 3 6,000 7.60 04/10/2007 04/10/2007 01/10/2009 100.22 100.08 0.00 0.56 / 6.77 0.17 137
Mensesb 750 13.00 05/09/2007 05/09/2007 01/09/2010 99.43 99.43 0.00 0.61 / 20.15 0.08 1398
MWA 1 2,200 10.00 - 20/09/2012 103.00 103.00 0.00 0.00 - /- -
MWA 2 1,000 8.60 07/08/2007 - 09/08/2008 101.00 101.00 0.20 7.80 / 7.80 0.91
MWA 3 1,500 9.40 30/08/2007 26/02/2009 23/02/2012 100.30 100.00 3.42 /9.62 1.34 384
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 100.45 100.45 -0.18 1.76 /1 9.20 0.32 369
MITK ®uHaHc 550 12.90 25/10/2007 - 23/07/2009 100.00 98.55 0.00 -0.73 14.00 / 14.00 157 790
MMB 2 3,000 6.50 15/08/2007 13/02/2008 11/02/2009 100.22 100.22 2.17 1 6.16 0.49 70
MOWA 1 1,500 9.00 21/12/2007 - 21/12/2010 101.50 101.50 0.25 8.53 /853 2.23 253
MOWA 2 3,000 7.99 07/09/2007 19/12/2007 07/09/2011 101.00 101.00 - - 7.75 1 5.14 247 184
MOUTK 1 3,000 9.00 27/09/2007 - 26/09/2009 100.00 100.00 0.00 -0.01 -0.40 9.19 /- 1.26 332
MOUTK 2 4,000 8.99 25/09/2007 26/03/2009 26/03/2011 100.02 100.02 0.00 5.06 4.28 19.16 1.40 337
Moc. 3anor. bark 800 11.65 16/11/2007 - 17/11/2009 100.00 99.50 0.00 12.10 / - 1.82 605
MocKommepubaHk 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 100.47 100.36 0.00 2.09 /817 0.32 270
MocKommepubaHk 2 3,000 8.40 21/08/2007 19/08/2008 15/02/2011 99.95 99.80 0.00 - - 2.63 18.70 0.92 304
Homoc 6 800 10.03 16/08/2007 - 16/08/2007 100.20 100.20 0.09 -0.05 5.35 /535 0.04 0
Homoc 7 3,000 8.25 18/12/2007 18/12/2007 16/06/2009 100.29 100.29 0.00 0.03 -0.06 155 /757 0.36 211
Oprpac6aHk 500 10.00 11/08/2007 10/02/2009 100.10 100.10 6.02 / 6.02 1.37 37
lMetpokommepL, 2 3,000 8.50 29/08/2007 31/08/2009 101.00 101.00 0.32 812 /- 1.75 229
Mpo6usHec 5 1,000 9.69 31/10/2007 29/04/2009 100.04 100.04 0.00 9.00 / 9.00 1.49 320
MpocesiabbaHk 4 600 8.20 01/11/2007 - 01/11/2007 100.20 100.20 - 0.00 7.45 745 0.24 203
36 NuanHr 500 12.50 26/09/2007 26/03/2008 23/09/2009 100.49 100.00 0.00 - 3.82 /12.40 0.56 665
PeHHuc 750 10.40 02/10/2007 01/04/2008 30/03/2010 99.65 99.65 0.00 -0.10 2.85/11.20 0.58 552
PocbaHk 3,000 7.89 16/08/2007 15/02/2009 101.85 101.85 0.00 441 0.42 6.60 / 6.60 135 93
PCXb 1 3,000 7.20 05/09/2007 04/06/2008 100.10 100.10 7.26 17.26 0.77 170
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PCXE 2 7,000 7.85 22/08/2007 - 16/02/2011 103.20 102.60 0.00 -0.45 710 /- 2.89 107
PCXE 3 10,000 7.34 23/08/2007 18/02/2010 09/02/2017 101.27 100.75 0.00 -0.45 2.00 / 7.02 2.16 115
PTK-NuauHr 4 2,250 8.80 09/10/2007 08/04/2008 100.40 100.40 0.00 5.24 8.33 /8.33 0.62 254
PTK-NuauHr 5 2,250 8.80 16/08/2007 12/08/2010 100.00 100.00 5.13 853 /853 2.43 335
Pycckuit CTaHzapt 3 2,000 8.40 22/08/2007 - 22/08/2007 99.75 99.75 0.00 -0.10 12.84 | 12.84 0.05 717
Pycckuit CTaHzapt 5 5,000 8.50 13/09/2007 11/09/2008 09/09/2010 100.25 100.25 4.67 3.08 /8.42 0.98 276
Pycckuit CTaHzapT 6 6,000 8.10 15/08/2007 - 09/02/2011 100.15 100.15 5.27 0.05 /0.05 3.39 -96
Pycckuit CtaHgapt 7 5,000 8.50 25/09/2007 25/03/2008 20/09/2011 95.30 95.30 0.00 2.62 / 17.00 0.54 1097
Pyc®anaHcbaHk 1 1,500 7.65 04/12/2007 02/12/2008 98.97 98.97 - 0.00 - 8.64 / - 1.19 292
PycbBark 1 1,400 10.00 20/09/2007 - 19/03/2009 101.70 101.70 0.00 0.00 -0.20 9.04 / 9.04 1.38 326
PycuBakk 2 2,000 9.50 22/08/2007 22/08/2008 22102/2010 100.50 100.50 0.00 -0.02 -0.15 9.49 /9.19 2.05 373
CesepHast KasHa 1,000 10.75 04/10/2007 02/10/2008 29/09/2011 100.40 100.00 - 3.14 /10.81 1.00 505
CriasWHescTBaHK 2 900 9.00 29/10/2007 - 27/10/2008 100.00 100.00 0.00 9.18 /9.18 1.08 347
CobuHBaHk 2,000 12.00 14/11/2007 14/11/2007 13/05/2009 100.05 100.05 -0.11 1.96 / 12.02 0.26 638
ConnaapHocTb 1,000 10.75 04/09/2007 04/12/2007 01/12/2009 100.00 100.00 0.00 0.02 - 162 / 11.16 0.31 557
Coto3 1 1,000 9.25 25/10/2007 24/04/2008 101.17 101.17 - -0.38 7.81 /7.81 0.67 225
Coto3 2 2,000 8.37 04/10/2007 05/10/2009 100.15 100.15 0.00 - -0.06 8.45 /- 1.84 259
CTWH 300 15.50 02/10/2007 01/04/2008 101.40 100.90 0.00 0.69 14.02 / 14.02 0.56 816
CymocTpouTenbHbIN 1,500 03/01/2008 02/07/2009 100.73 100.73 -0.25 - -0.38 /-0.38 1.93 -603
TathHK 500 11.00 08/08/2007 - 06/02/2008 100.00 100.00 0.00 0.00 11.29 / 11.29 0.44 562
Tat®okg 3 1,500 10.00 21/08/2007 20/11/2007 19/05/2009 100.60 100.60 -0.10 -0.30 1.39 /830 0.28 276
TK ®uHatHc 1,000 10.50 20/09/2007 - 18/09/2008 100.10 100.10 10.65 / 10.65 0.96 489
TpatcKanutan 800 9.20 27/08/2007 29/05/2008 01/06/2009 100.50 100.20 -0.05 0.12 410 /9.04 0.73 349
TpaHcPuHaHC 3,000 10.50 25/09/2007 25/09/2009 101.50 100.00 0.00 10.49 / - 1.76 445
TypaHanem 3,000 7.75 09/10/2007 06/10/2009 100.13 100.13 - 7.82 1782 1.86 199
YBPP 2 1,000 10.25 04/10/2007 - 02/07/2009 100.00 100.00 0.00 10.64 / 10.64 1.59 474
YpanJnaunrLientp 1,000 11.50 24/10/2007 24/10/2007 28/10/2009 99.97 99.97 0.00 -0.05 10.43 / 11.78 0.21 618
YPCA 1 1,500 7.65 25/10/2007 24/04/2008 99.75 99.75 0.00 - 8.25 /1 8.25 0.67 267
YPCA 2 1,500 7.60 14/09/2007 12/12/2008 99.75 99.75 0.00 0.56 8.02 / 8.02 121 233
YPCA3 3,000 9.60 06/12/2007 04/06/2009 103.18 103.18 0.19 - 7.86 /- 1.59 208
YPCA5 3,000 10.05 23/10/2007 - 18/10/2011 105.91 105.91 0.00 0.29 0.91 853 / - 321 238
XK 2 3,000 9.25 13/11/2007 12/05/2009 11/05/2010 100.50 100.50 8.11 0.01 5.99 /9.12 152 331
XKo 3 3,000 9.45 20/09/2007 18/09/2008 16/09/2010 100.58 100.58 0.08 -0.32 3.39 /9.20 0.99 351
XKo 4 3,000 9.95 17/10/2007 15/10/2008 12/10/2011 101.55 101.55 0.20 -0.10 2.61 1 8.87 1.06 318
XMIK OtkpbiTve 200 11.00 14/08/2007 - 11/11/2008 99.50 99.15 0.00 -0.22 -0.16 12.08 / - 1.06 682
LlenTpWHBecTbaHk 2 1,500 10.00 10/11/2007 10/11/2007 11/11/2009 99.90 99.90 -0.59 1.29 /10.52 0.25 505
OkenobaHk 1,000 10.75 25/09/2007 25/12/2007 29/12/2009 100.35 100.10 0.00 -0.11 -0.05 1.74 ] 10.55 0.36 496
Onewmre 200 21/08/2007 08/02/2008 99.74 99.74 0.50 / 0.50 0.52 -488
FOHMacTpym GaHk 1,000 11.00 21/08/2007 17/02/2009 100.71 100.71 0.00 -0.18 0.01 3.56 / 3.56 1.38 -205
lleeckass u nuwesass NnpoMbIWAEHHOCMb
Arpokom 1,500 25/12/2007 21/06/2011 101.00 101.00 0.00 -0.26 / -0.26 3.90 -624
ArpoxonamHr 1,000 12.75 19/10/2007 24/07/2009 100.19 100.19 0.00 0.17 0.17 13.25 / 13.25 157 719
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Bocrok-Cepauc 1,500 10.99 13/09/2007 13/03/2008 10/09/2009 100.54 100.54 -0.25 -0.06 3.04 / 10.28 0.54 465
[Qbimos 800 10.99 02/11/2007 02/05/2008 30/10/2009 100.48 100.48 0.00 10.23 0.08 3.59 / 10.53 0.66 486
3epHosast koM. HacTiowa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 102.00 102.00 - 2.00 3.95 / 10.32 0.78 463
Kapar 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 100.07 100.07 0.00 -0.08 0.02 2,04 [ 12.10 0.36 643
KBK YepeLumyLuki 700 11.30 03/09/2007 - 02/03/2009 100.20 99.70 0.00 -0.05 4.37 /437 1.40 -126
KpacHbii BoraTbipb 2,000 11.00 16/08/2007 14/02/2008 11/02/2010 100.15 100.05 0.00 2.38 /11.07 0.47 542
MenbH. KoM6. B COKITbH. 1,000 1150 30/08/2007 30/08/2007 26/02/2009 99.72 99.72 0.02 0.78 / 15.23 0.07 942
Mutrexg dya 1,000 12.50 21/08/2007 19/02/2008 16/02/2010 99.98 99.98 0.00 - 2.84 /13.12 0.47 736
MKX 2 1,000 12.90 28/08/2007 26/02/2008 25/08/2009 99.60 99.60 -0.23 3.92 /12.22 0.49 650
MsicHast kopn. Espocepauc 1,500 13.25 18/09/2007 18/12/2007 100.32 100.32 -0.18 0.01 12.93 /12.93 0.33 721
Hosbile YepemyLuku 2 300 11.30 23/10/2007 22/04/2008 99.20 99.20 0.00 13.05 / 13.05 0.63 724
HyTpulHsecTXonauHr 1,200 9.50 11/09/2007 09/06/2009 100.50 100.50 0.10 0.35 4.28 | 4.28 1.66 -140
Owmena 50 18.00 03/10/2007 03/10/2007 102.00 102.00 0.00 - 6.55 / - 0.17 119
0oCT2 1,000 08/11/2007 08/05/2008 99.40 99.40 - -0.46 -0.75 0.78 / 0.78 0.77
Orteu. Nexapctsa 2 1,300 10.25 21/08/2007 - 17/02/2009 100.15 100.00 0.00 5.28 0.33 / 0.33 1.48 344
0X3 900 22/08/2007 21/05/2008 18/11/2009 100.00 99.90 0.00 - 0.02 / 0.06 2.30 -532
Ouakogo 2 1,500 8.50 21/09/2007 - 19/09/2008 96.00 96.00 0.00 3.00 - 1272 | - 0.96 567
MapHac 2 1,000 10.80 23/08/2007 19/11/2009 17/11/2011 100.13 100.13 0.00 -0.37 -0.10 6.25 / 11.17 1.83 518
Pycckuit TexcTnb 2 1,000 12.75 06/09/2007 - 05/03/2009 99.00 99.00 3.00 4.00 13.90 / 13.90 1.25 846
Pycckuit TexkcTurb 3 1,200 12.00 23/10/2007 23/10/2007 20/10/2009 99.89 99.89 - -0.10 0.39 1.31 1 12.68 0.20 703
CaH WHtep6pto 2 4,000 8.00 16/08/2007 - 13/08/2009 101.70 101.30 0.00 5.37 - 732 /- 173 153
CuHeprust 1,000 10.70 24/10/2007 24/10/2007 22/04/2009 100.00 99.67 0.00 -0.17 -0.07 1.56 / 11.59 0.21 600
Cnaprak T[J 500 13.00 23/01/2008 - 23/01/2008 99.80 99.80 021 13.88 / 13.88 0.42 807
Tanocto 2 1,000 10.00 07/09/2007 07/09/2007 06/03/2009 100.07 100.07 - 0.07 0.61 /9.33 0.10 385
Xne63asog Ne28 2 75 12.00 11/09/2007 - 09/12/2008 100.00 100.00 0.00 1254 | - 112 663
Yepkunaoso 2,000 8.85 04/12/2007 02/06/2009 31/05/2011 100.08 100.08 0.00 0.03 4.46 | 8.98 1.58 317
OpKOH NpoayKT 1,200 11.40 13/09/2007 13/03/2008 10/09/2009 99.70 99.70 0.00 10.15 - 3.60 /12.22 0.53 649
J0KO 2 1,500 10.50 25/01/2008 25/01/2008 22/01/2010 100.25 100.25 -0.37 201 /1021 0.44 461
FOHUMUAK 2,000 9.75 11/09/2007 08/09/2009 06/09/2011 102.00 102.00 0.00 -0.45 4.76 | 8.87 174 302
Topeoens
AsTOMMP 1,000 11.66 04/09/2007 04/09/2007 01/09/2009 100.17 99.98 0.00 - -0.19 0.50 /10.88 0.09 532
AINA 1,500 10.99 24/08/2007 - 21/08/2009 100.00 100.00 0.00 -0.25 -0.10 0.35 / 0.35 1.95 546
Anbkop 1,500 10.75 11/12/2007 11/12/2007 08/12/2009 100.17 100.17 0.00 0.17 1.62 / 10.45 0.33 488
Anteka 36.6 3,000 9.89 01/01/2008 01/07/2008 30/06/2009 101.60 101.60 0.00 0.06 - 9.16 /9.84 0.82 416
ApbGar Mpectink 1,500 10.50 21/12/2007 - 20/06/2008 100.50 100.01 0.00 - -0.05 10.43 /10.43 0.79 472
Atnant M 1,000 12.25 15/11/2007 15/11/2007 13/11/2008 100.22 100.22 0.00 -0.13 0.05 11.59 / 11.64 0.26 607
baHaHa-Mama 1,000 11.25 26/10/2007 26/10/2007 23/10/2009 100.35 100.35 -0.05 0.00 1.06 /9.82 0.22 431
BenasKomnnexkt Mntoc 500 12.60 25/10/2007 24/04/2008 22/10/2009 100.00 100.00 - - 432 [12.92 0.62 713
Benbiit Pperat 1,000 14.50 13/09/2007 - 17/12/2009 100.78 100.78 0.00 - 0.03 14.86 / - 1.76 863
Bpa3epc 500 12.50 20/09/2007 21/12/2007 25/12/2009 100.49 100.06 0.00 0.01 0.28 333 /1227 0.34 660
Buktopus 1 1,500 10.40 02/08/2007 29/01/2009 100.75 100.75 -0.19 0.23 10.09 / 10.09 1.24 429
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Buktopust 2 1,500 10.89 21/08/2007 - 16/02/2010 101.25 101.25 2.30 -0.15 1058 / - 1.98 456
la3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 101.20 101.20 2.48 [ 9.25 0.79 360
Doxein-3p-Cu 1 2,000 9.25 25/10/2007 23/10/2008 20/10/2011 100.48 100.48 0.00 4.80 027 2.70 / 9.00 1.07 330
Doxein-3p-Cu 2 1,200 5.00 04/12/2007 04/12/2007 100.00 94.00 - 14.65 / 14.65 0.33 884
[Qvkast Opxuzest 1,000 11/10/2007 09/04/2009 100.30 100.30 15.06 0.14 -0.18 /-0.18 1.70 -579
[Qvkem 3,000 9.25 20/09/2007 - 17/03/2011 97.00 94.50 0.00 -0.50 10.97 / - 2.76 477
[Qvkeuc TpeiguHr 1,800 11.00 20/01/2008 20/01/2008 20/07/2009 100.09 100.09 0.00 -0.06 - 2.66 /11.07 0.43 560
[JlomodhuHaHe 1,000 12.50 16/08/2007 - 14/02/2008 100.00 100.00 0.00 - 0.50 12.86 / 12.86 0.46 710
Espocets 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 100.30 100.30 0.00 0.20 0.20 1.79 / 9.49 0.32
EnuHas Espona 1,200 10.75 18/10/2007 16/10/2008 14/10/2010 100.00 100.00 0.00 428 /1101 1.03 522
Wmnnoaus 300 11.30 01/08/2007 30/07/2008 100.05 100.05 0.00 -0.06 1151 / 1151 0.83 573
WHkom-Naga 1 700 12.00 23/08/2007 22/11/2007 100.80 100.80 10.44 9.68 / 9.68 0.28 415
WHkom-Naga 2 1,400 12.00 17/08/2007 12/02/2010 101.00 100.65 0.00 -0.33 -0.01 12.13 /12.13 1.94 605
WHmapko 1,000 10.50 21/12/2007 - 19/12/2008 100.30 100.30 - - 2.80 / 2.80 1.30 277
WHnpom 2 1,000 8.80 17/01/2008 15/01/2009 15/07/2010 100.60 100.60 -0.15 0.35 432 /853 1.29 280
WHnpom 3 1,300 8.95 21/11/2007 18/05/2011 100.72 100.72 - -0.09 0.16 8.91 /8.91 2.99 279
Wckpacodpt 300 13.30 04/09/2007 - 02/03/2010 102.72 102.72 0.00 0.29 1.72 12.40 / - 1.93 628
Kapo 700 12.50 25/12/2007 24/06/2008 221212009 100.90 100.51 0.00 0.40 0.19 459 /1196 0.78 618
Kapycenb ®uHac 3,000 9.75 20/09/2007 18/09/2008 12/09/2013 102.00 101.50 0.00 -0.41 159 /8.25 0.99 260
Koneiika 1 1,200 9.40 18/09/2007 - 17/06/2008 100.57 100.57 0.00 0.07 0.08 9.01 /9.01 0.78 337
Koneiika 2 4,000 8.70 22/08/2007 18/02/2009 15/02/2012 99.35 99.35 3.32 1 9.47 1.32 369
Koneiika 3 4,000 9.80 22/08/2007 20/08/2008 15/02/2012 100.00 100.00 - 10.16 / 9.18 3.32 413
NasepHa 1,000 11.00 11/10/2007 - 08/04/2010 102.00 101.00 0.60 10.60 / 10.60 211 457
JIBP VinTeptpeiin 300 14.90 29/11/2007 29/05/2008 26/11/2009 100.30 99.45 0.00 -0.13 0.07 5.66 / 15.55 0.69 957
M. Bugeo 2,000 10.00 21/11/2007 21/11/2007 18/11/2009 100.60 100.60 - 1.10 / 8.08 0.29 262
Martut 1 2,000 9.34 21/11/2007 19/11/2008 102.10 102.10 0.00 -0.15 7.75 [ - 115 207
Martut 2 5,000 8.20 28/09/2007 23/03/2012 95.52 95.52 0.00 - 9.63 / - 3.50 339
Mapra 1 700 14.84 22/11/2007 22/05/2008 99.20 99.20 0.04 0.50 16.47 | 16.47 0.67 1042
Mapta 2 1,000 12.00 05/12/2007 - 06/12/2009 99.50 99.50 0.05 -0.94 12.61 / 12.61 1.85 653
Mapta 3 2,000 13.00 03/08/2007 01/02/2008 02/08/2011 99.16 99.16 0.00 0.17 1.32 1.93 /15.32 041 943
Martpuua 1,200 12/12/2007 10/12/2008 99.66 99.66 -0.04 -0.09 0.25 /0.25 1.36 -530
MuHHecko 500 13.75 13/12/2007 10/12/2009 101.10 100.75 0.00 -0.06 13.70 / - 1.82 755
Mup 1,000 10.50 27/12/2007 - 27/12/2007 100.23 100.23 0.03 0.23 10.10 / 10.10 0.37 453
MoHeTka 1,000 10.70 15/11/2007 15/11/2007 14/05/2009 100.50 100.50 1.49 /9.03 0.27 354
MocO6nlra3 1,000 10.75 22/12/2007 - 21/12/2008 102.30 101.65 - - 9.40 / - 121 303
Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 100.10 100.10 0.00 8.83 2.18 /10.68 0.35 509
lMatepcoH 2,000 10.00 20/09/2007 19/06/2008 17/12/2009 100.50 100.20 0.00 0.35 0.05 3.72 19.92 0.78 425
lepekpecTok 1,500 - 08/01/2008 - 08/07/2008 100.00 100.00 - 0.00 / 0.00 0.94 -547
Mpotek 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 99.65 99.65 0.00 -0.15 512 /9.27 1.89 337
Matepoyka 1 1,500 11.45 14/11/2007 12/05/2010 109.30 109.30 0.05 781 /- 2.25 188
Matepoyka 2 3,000 9.30 18/12/2007 14/12/2010 103.50 103.50 8.25 / - 2.73 221
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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 100.51 100.51 -0.09 -0.05 0.92 / 7.28 0.20 187
PocuHTep 2 400 10.00 03/10/2007 - 02/07/2008 100.00 100.00 - - 10.37 /10.37 0.80 466
PocukTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 100.29 100.29 0.00 021 0.19 2.71 1 10.61 0.73 492
Camoxsan 1,500 11.40 24/10/2007 23/04/2008 21/10/2009 100.04 100.04 0.00 -0.06 3.86 / 11.60 0.63 588
CaHBeit 1,000 10.00 05/12/2007 - 03/12/2008 100.25 100.10 0.00 7.08 10.08 / 10.08 1.16 430
COPYC 1,200 10.20 09/08/2007 08/11/2007 05/11/2009 99.60 99.60 0.00 -0.20 144 [12.22 0.24 658
CTonuyHble MacTpoHOMI 1,500 8.60 23/08/2007 21/08/2008 20/08/2009 100.75 100.75 - - 418 17.99 0.93 236
TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 100.10 99.75 7.09 0.08 2.28 /1031 0.73 464
TOAMN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 98.65 98.65 0.00 -0.34 0.38 5.25 [ 14.12 0.74 823
Ton-Knura 1 700 5.00 09/08/2007 - 05/02/2009 105.83 105.83 - - -2.04 [ -2.04 1.49 -763
Ton-Knura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 101.00 101.00 0.00 -0.50 -0.49 417 1993 1.18 416
YamypTHedTh 1,500 9.50 01/09/2007 - 01/09/2008 101.25 100.76 7.13 0.09 8.80 / 8.80 0.95 313
YK KOPA 1,000 12.00 16/10/2007 15/01/2008 14/07/2009 100.20 99.90 0.00 -0.20 0.05 2.89 / 12.41 0.40 671
®aatoH Aapo 1,000 10.50 02/08/2007 31/01/2008 30/07/2009 99.90 99.90 -0.10 2.77 1 10.99 0.43 535
tOrTpaHautCepsuc 1 600 1.00 #NIAN Ap 19/06/2007 - - - #N/ANA. [ #NJANA. |-
IOl TpaautCepauc 2 1,200 1150 27/11/2007 25/11/2008 101.00 97.00 12.69 / 12.69 112 678
Jlec u cenbckoe xo3slicmeo
Arpuka 1,000 11.80 02/10/2007 01/04/2008 29/09/2009 100.00 100.00 0.00 -0.15 3.79 /12.09 0.57 635
Arpo-Coto3 1,500 25/12/2007 21/06/2011 101.00 101.00 - 0.00 -0.26 / -0.26 3.90 -624
ArpoxonguHr 1,000 12.75 19/10/2007 24/07/2009 100.19 100.19 0.00 0.17 0.17 13.25 / 13.25 1.57 719
Apkaga 1 600 13.20 28/12/2007 28/06/2008 100.40 100.40 -0.50 0.34 13.00 / 13.00 0.67 716
Apkapa 2 700 13.31 22/08/2007 - 20/02/2009 100.51 100.51 -0.26 1325 / - 0.99 729
BenlpanKopm 700 10.90 04/09/2007 04/12/2007 02/12/2008 100.02 100.02 2.86 /11.26 0.30 566
FOT3K 2 1,500 20/12/2007 18/06/2009 100.22 100.22 -0.08 0.21 -0.12 /-0.12 1.89 -576
113 duHane 400 11.00 23/11/2007 23/05/2008 125.00 125.00 -15.72 | -15.72 0.94 -2183
MocCenblTpom 1,000 12.50 14/12/2007 12/12/2008 100.25 100.25 -0.06 0.06 12.65 / 12.65 114 674
HIK 500 12.45 02/08/2007 - 31/01/2008 99.60 99.60 13.73 /1 13.73 0.42 793
oro2 1,200 12.95 27/08/2007 31/08/2007 25/02/2009 100.02 100.02 -0.27 -0.08 13.33 / 12.81 1.06 761
Masa 1 350 1.00 15/09/2007 - 15/06/2008 100.00 100.00 1.00 / 1.00 0.86 -445
MaBa 2 1,000 12.50 13/08/2007 09/05/2008 21/10/2011 104.55 102.75 0.00 147 1782 0.69 215
M3 Cotos 300 10.00 09/10/2007 30/08/2007 09/10/2007 99.12 99.12 - -0.88 15.10 / 15.10 0.17 929
Paarynai 1 2,000 1.00 04/10/2007 - 02/10/2008 89.20 89.20 0.00 - - 11.35 / 11.35 1.05 554
Paarynsi 2 2,000 10.25 02/10/2007 01/04/2008 27/09/2011 100.75 100.50 0.00 0.18 0.13 1.55 /9.44 0.59 384
Paarynsi 3 3,000 10.99 21/09/2007 20/03/2009 16/03/2012 101.75 101.75 -0.05 0.65 3.72 110.03 135 421
Pycarpo 1,000 8.50 18/01/2008 - 19/07/2008 100.00 100.00 8.67 | 8.67 0.87 303
Cw6 Arp Mpynna 400 11.50 22/08/2007 21/11/2007 20/05/2009 99.82 99.82 212 1 12.63 0.27 696
CopapyxecTso 2,500 10.45 25/10/2007 22/10/2009 100.35 100.35 0.00 -0.04 10.52 / - 181 456
Cmpoumenbcmeo
ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 101.00 101.00 -0.05 11.09 / 11.09 0.74 536
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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 101.55 100.77 0.41 11.21 /11.21 2.16 512
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 100.30 100.20 -0.23 -0.39 0.38 / 9.68 0.13 419
[IKC ®XC PB 500 12.00 27/11/2007 27/11/2007 24/11/2009 100.00 100.00 - - 0.14 1.72 /12.23 0.29 658
KK courarc 1,000 14.00 20/09/2007 20/12/2007 241212009 99.90 99.90 0.00 -0.38 0.15 2.38 / 15.00 0.33 917
NHkom 1,250 13.10 - 28/03/2008 28/03/2009 101.00 100.80 0.00 -0.08 0.30 - /- -
Wnrerpa 1 2,000 10.50 21/09/2007 - 20/03/2009 101.90 101.90 0.00 455 9.42 /- 1.37 362
Wnrerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 103.70 103.70 - 5.16 /9.10 1.93 320
Kamckas fnonuHa 2 200 13.50 17/10/2007 - 17/10/2007 100.77 100.77 - -0.03 -0.03 10.16 / 10.16 0.19 463
Kamckas nonmHa 3 500 12.80 13/09/2007 09/06/2008 04/06/2009 100.49 100.49 0.00 -0.17 0.21 12.75 [ 12.75 0.72 675
JICP 1,000 10.00 20/09/2007 - 20/03/2008 101.50 101.00 0.00 8.08 / 8.08 0.57 253
JICP WHesct 2,000 10.70 04/12/2007 03/06/2008 08/12/2009 102.50 101.90 0.00 7.43 2.96 / 8.08 0.76 249
MeTtpocTpoi 1,500 8.47 28/09/2007 28/03/2008 23/09/2011 92.83 92.83 3.31 /21.60 0.53 1520
M-WHaycTpus 1,000 12.25 21/08/2007 16/08/2011 106.00 106.00 0.00 0.00 0.14 10.66 / - 2.87 444
Mupakc 1 1,000 1150 21/08/2007 19/08/2008 102.05 102.05 0.00 -0.24 8.65 / 8.65 0.90 299
Mupakc 2 3,000 10.99 20/09/2007 17/09/2009 104.35 104.05 0.00 10.36 0.05 8.97 /- 1.74 310
Mepeceet 200 17.50 02/10/2007 02/10/2007 100.48 100.48 -0.46 15.35 / 15.35 0.15 952
MWK'5 1,120 9.20 21/08/2007 - 20/05/2008 100.40 100.40 0.10 8.96 / 8.96 0.71 102
PWUlpynn 1,200 11.85 27/12/2007 26/06/2008 26/12/2009 100.00 100.00 0.00 -0.11 4.66 [ 12.17 0.78 637
CrpoitMeTPecypc 750 17.00 #NIAN Ap 21/06/2007 - - - #NJANA. [ #N/ANA. |-
CrpoiTpaHcla3 3,000 9.60 26/12/2007 - 25/06/2008 101.40 101.40 174 -1.30 8.11 /- 0.82 249
Cysap-KasaHb 900 12.50 02/10/2007 01/04/2008 31/03/2009 100.45 100.45 0.35 491 / 12.06 0.57 633
LUyH1 1,000 11.25 25/10/2007 24/04/2008 22/04/2010 101.00 101.00 0.00 2.69 /-3.88 243 222
LYH 2 1,500 11.19 23/01/2008 23/07/2008 20/01/2010 101.50 101.50 0.00 0.34 3.90 / 9.65 0.87 396
IOCKK 600 13.00 01/01/2008 01/07/2008 100.05 100.00 0.03 13.36 / 13.36 0.79 749
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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 100.046875 100.11 0.06 -0.05 4.69 -0.663 1.347 1.353
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 100.078125 100.14 0.08 -0.13 457 1.734 2.129 2.149
T45/812/31/11 4.625 31/12/2011 16.131MMM 100.015625 100.08 0.11 -0.22 461 1.634 3.936 3.954
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 98.546875 98.61 0.11 -0.23 4.82 4.27 7.389 7.387
T41/2 02/15/36 45 15/02/2036 26.397MMM 93.046875 93.11 0.13 -0.19 4.96 1.418 15.16 14542
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 8 1/4 03/10 8.25 31/03/2010 1.845MMM 103.3838 103.63 -0.01 -1.15 6.78 94.4 23 1.361
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 137.9544 138.45 0.06 -6.38 6.16 137.8 71 9.827
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 173.71 174.71 0.10 -7.31 6.31 145.79 10.05 17.72
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.021MMM 109.2320 109.48 0.11 -3.65 6.16 138.1 6.7 7.462
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 97.98 98.23 0.01 -0.04 5.50 61.50 0.75 0.75
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 90.10 90.60 0.00 -0.69 5.92 126.29 3.40 3.18
RUSSIA 3 11/14/07 3.00 14/11/2007 1.322MMM 99.19 99.23 0.01 0.00 5.83 93.53 0.28 0.27
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 106.24 106.49 0.02 0.02 4.66 37.47 1.94 2.18
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 123.78 124.18 -0.44 -0.44 553 83.95 5.33 6.75
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.3960 35.79 0.09 0.09 92.19 #N/AN Ap 11 #NIAN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.3350 35.73 0.00 0.00 64.61 #N/AN Ap 16 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 35.9780 36.36 0.00 0.00 47.47 #N/AN Ap 24 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 35.9540 36.39 -0.05 -0.05 30.85 #N/AN Ap 40 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 35.3060 35.79 0.20 0.20 26.86 #N/AN Ap 4.0 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 300.17 #N/AN Ap 05 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 117.48 117.98 -0.05 -0.05 5.79 122.30 1.86 227
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 118.76 119.26 0.05 0.05 6.05 145.43 3.58 4.28
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 123.81 124.31 0.18 0.18 6.19 150.77 5.13 6.40
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 137.68 138.18 -0.40 -0.40 5.84 146.18 6.58 9.23
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 151.14 151.64 -0.03 -0.03 6.62 183.61 7.37 11.23
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 135.73 136.23 0.90 0.90 6.79 194.65 9.84 13.63
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 113.00 113.00 0.00 0.00 6.16 124.37 13.14 14.95
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 102.90 102.99 -0.01 -0.01 5.04 32.78 1.28 133
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 105.57 105.71 0.00 0.18 512 48.52 3.28 3.60
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 97.07 97.44 0.00 0.01 4.70 37.09 5.89 5.93
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 119.56 119.56 0.09 -0.33 5.84 97.89 11.02 13.44
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.63 106.88 -0.07 -0.07 5.57 94.52 155 1.69
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.43 112.68 -0.09 -0.09 5.78 123.09 2.53 2.87
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 110.39 110.84 0.34 0.34 6.42 172.47 5.55 6.20
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 105.50 105.60 0.57 0.57 6.58 181.20 6.83 7.24
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 116.18 116.38 -0.08 -0.08 6.85 200.27 9.93 11.97
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 141.38 142.13 -0.02 -0.02 6.88 200.22 11.12 15.82
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 104.67 104.92 0.19 0.19 6.99 207.81 12.07 13.03
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 106.85 107.15 -0.11 0.11 5.56 89.16 1.37 152
MEX 7 1/2 01/14/12 7.50 14/01/2012 941.959MM 106.78 107.28 -0.08 -0.08 5.69 109.07 377 4.05
MEX11 3/8 09/15/16 11.38 15/09/2016 1.888MMM 137.36 137.86 0.52 0.52 5.97 122.06 6.03 8.59
MEX 5 1/2 02/17/20 5.50 17/02/2020 750MM 102.88 102.88 0.11 0.11 5.18 77.19 8.76 9.29
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 156.83 157.31 0.10 0.10 6.28 144.38 9.59 15.34
MEX 6 3/4 09/27/34 6.75 27/09/2034 3.767TMMM 104.43 104.93 0.93 0.93 6.38 147.97 12.41 13.34
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 103.50 103.88 0.00 0.00 5.93 127.72 1.45 1.55
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.63 109.00 0.00 0.00 5.59 102.60 2.96 3.33
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 112.25 112.50 0.00 0.00 5.91 124.86 5.05 5.70
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 122.50 122.75 0.00 -3.88 6.97 218.66 7.27 8.97
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 134.25 134.63 0.00 -4.50 7.15 232.68 8.92 12.39
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 92.75 93.00 0.00 -3.00 6.99 210.12 11.82 11.05
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.01 106.51 -0.12 -0.12 5.41 79.75 1.63 176
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 106.38 106.88 -0.32 -0.32 5.75 114.31 3.92 4.25
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 102.62 103.12 -0.58 -0.58 5.98 129.97 5.42 5.65
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 117.49 117.99 -0.79 -0.79 6.09 130.75 6.88 8.19
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Security Name/ Rating
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TURKEY (BB-/Ba3/BB-)

TURKEY12 3/8 06/09 12.38 15/06/2009 1.046MMM 111.74 111.93 0.00 -0.10 5.60 100.06 1.66 1.89
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 112.86 113.21 0.00 0.01 5.26 94.21 2.85 3.39
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 113.07 113.36 0.00 -0.16 6.92 226.04 488 5.56
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 94.90 95.28 0.00 0.01 6.19 180.07 7.00 6.90
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 99.08 99.08 #N/AN.A. #N/AN.A. 711 230.27 8.26 831
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 99.98 99.98 0.00 -2.65 7.38 254.15 9.40 9.77
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 91.73 91.73 0.00 -2.88 7.59 268.48 11.49 10.87
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.78 05/08/2009 500MM 105.32 105.57 0.08 -10967.20 5.81 #N/AN Ap 0.01 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 100.67 100.92 0.05 -0.29 6.62 205.48 3.05 3.16
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 103.59 103.84 0.10 -0.43 6.87 222.05 4.64 4.87
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 112.81 113.06 -0.16 -0.16 7.26 288.01 3.22 3.69
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 101.57 101.92 1.80 1.80 8.17 348.22 5.18 5.42
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 135.58 136.08 411 411 8.54 377.48 6.15 8.77
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 79.79 79.89 0.53 0.53 8.56 375.18 8.38 6.79
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 335.50 9.19 8.96
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.04 319.33 9.34 10.82
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 353.05 10.33 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 8.56 7.64 103.56 103.87 -0.04 -0.35 2.97 305 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.06 7.40 101.83 101.93 -0.02 -0.02 0.65 234
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.01 6.20 101.34 101.45 -0.02 -0.02 0.72 113 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.07 7.09 109.87 110.12 -0.62 -0.62 533 245
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.16 7.01 106.97 107.22 -0.10 -0.10 1.79 239 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.23 8.20 100.14 100.39 -0.15 -0.15 5.81 356
CASHYD10 1/2 02/13 CASHYD Financial 105 15/02/2013 60MM  #N/AN.A. #N/ANA. #NIANA.  #NJANA.  #NJANA. #NIANA. #N/ANA.  #NJANA
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 512.611MM 5.73 6.00 98.02 98.27 -0.20 -0.20 4.99 188
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.61 5.99 109.07 109.37 -0.13 -0.13 1.93 136
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 732 5.45 106.40 106.81 0.02 0.02 261 111
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.41 6.49 114.32 114.62 -0.16 -0.16 4.24 184
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.93 6.04 98.88 99.13 -0.43 -0.43 6.06 171
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.192MMM 7.05 6.93 102.09 102.34 -0.38 -0.38 8.20 198
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 7.09 6.85 121.45 121.70 -0.31 -0.31 11.49 205
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.80 6.81 102.47 102.60 0.00 0.00 2.10 222 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.88 6.62 101.48 101.66 0.02 0.02 112 156 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.61 6.60 101.46 101.53 0.01 0.01 0.48 153
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.18 7.49 102.32 102.57 -0.02 -0.02 271 290 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 7.89 7.61 101.34 101.59 0.10 0.10 372 296
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 7.05 6.54 101.01 101.26 -0.20 -0.20 1.93 192 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.42 6.92 102.28 102.65 -0.31 -0.31 1.39 224
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.55 7.65 108.01 108.51 -0.27 -0.27 491 299 BE-/B1BE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.61 7.49 101.11 101.36 -0.32 -0.32 5.91 285 -/[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 10.87 6.26 101.13 101.20 -0.05 -0.05 0.25 123
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.89 6.92 99.71 99.96 -0.35 -0.35 3.40 234 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.48 7.46 100.13 100.38 -1.04 -1.04 6.43 265
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.46 6.66 105.64 105.89 -0.05 -0.05 1.68 203
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.85 7.15 101.81 102.06 -0.05 -0.05 217 254
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 8.09 7.37 103.44 103.69 -0.05 -0.05 3.45 279 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 8.06 7.88 102.18 102.43 -0.19 -0.19 6.12 307
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.43 7.34 100.81 100.93 0.00 0.00 0.75 227 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.74 9.91 98.56 98.81 -0.07 -0.07 5.66 449
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 7.75 6.35 103.13 103.38 -0.20 -0.20 191 173
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 722 6.61 102.10 102.35 -0.10 -0.10 2.87 203
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.25 7.08 101.08 101.33 -0.23 -0.23 458 243 /Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 741 8.05 101.10 101.35 -0.09 -0.09 5.95 248
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.15 6.03 101.33 101.51 -0.03 -0.03 1.16 97 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 6.88 741 94.39 94.64 058  -058 6.02 217 poTmee
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.83 6.18 100.60 100.70 0.01 0.01 0.94 114 JAS/REB
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.28 7.28 98.53 98.78 -0.12 -0.12 6.07 209
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.74 6.20 101.85 102.10 -0.11 -0.11 291 162 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.95 6.48 103.19 103.44 -0.22 -0.22 4.64 183
RUSB 7.8 09/28/07 RUSB Financial 7.8 28/09/2007 300MM 7.79 6.76 100.11 100.15 0.00 0.00 0.15 176
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.15 8.49 99.68 99.78 -0.07 -0.07 0.67 342
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 7.95 9.61 94.18 94.43 -0.15 -0.15 2.68 502
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.18 10.21 96.57 96.82 -0.03 -0.03 5.62 539
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.24 6.97 99.80 100.05 -0.05 -0.05 5.67 166 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.80 5.97 101.09 101.22 -0.06 -0.06 127 136
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 7.14 6.12 104.91 105.16 0.23 0.23 3.50 146 BBR/AZIBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.26 7.08 100.72 100.97 0.31 0.31 5.62 134
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.41 6.44 97.46 97.71 -0.40 -0.40 12.88 183
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8,51 8.56 99.85 100.02 0.00 -0.98 0.67 344
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.17 7.60 100.80 101.19 -0.05 0.34 151 291
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.60 7.25 96.63 97.13 0.00 0.00 033 #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.68 8.27 101.95 101.95 -2.05 -2.05 332 372 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 11.87 5.70 104.25 104.25 #N/AN.A. #N/AN.A. 0.62 71
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.59 5.76 102.93 103.12 -0.15 -0.15 0.72 64
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.61 5.90 113.30 113.30  #N/AN.A. 0.00 3.28 136
PETBRA 91/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 8.11 6.54 112.50 112.50 0.00 0.00 4.60 192 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 7.24 6.49 107.10 107.10 0.73 0.73 5.34 187
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.30 6.52 97.30 97.30 2.25 2.25 6.76 173
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.48 6.84 112.00 112.00 1.00 1.00 7.43 204
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.13 5.38 103.90 104.11 0.11 0.11 3.87 74 AIA2/A
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.58 341 102.52 102.52 0.00 0.02 1.87 13
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.75 3.72 96.60 96.69 0.00 021 3.14 31
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.72 417 97.52 97.52 0.00 0.06 454 50
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 3.67 4.32 95.31 95.31 0.00 0.05 5.77 41 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 4.95 4.34 110.73 110.73 0.00 0.08 8.87 -15
SDBC 3.8 10/30/36 SDBC Financial 38 30/10/2036 23.8MMM 417 4.34 91.11 91.11 -0.56 -0.43 16.78 -11
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM Communications 4.125 01/03/2009 497.75MM 4.22 5.58 97.82 97.82 #N/AN.A. #N/AN.A. 1.48 102
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AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 6.02 6.51 95.56 95.56 -0.30 -0.30 5.92 189
PEMEX 6 1/8 08/08 PEMEX Energy 6.125 15/08/2008 716.258MM 6.10 572 100.30 100.50 -0.05 -0.05 0.96 63
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 995.449MM 7.64 5.69 102.89 103.29 0.04 0.04 1.40 99 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 757 5.05 104.01 104.01 -0.16 -0.16 1.40 49
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.65 7.10 101.01 101.50 -0.04 -0.04 1.89 242 -/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 8.00 8.48 98.24 98.74 -0.28 -0.28 245 383
BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.90 10.12 89.64 90.14 -0.53 -0.53 479 545 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.32 10.21 90.95 91.45 -0.58 -0.58 511 554
BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 9.33 9.42 88.16 88.66 -0.87 -0.87 10.06 535
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 8.59 7.24 103.14 103.57 -0.04 -0.32 2.00 257
ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 7.97 7.45 101.65 102.15 -0.04 0.00 2.75 282
ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.73 7.71 105.68 106.18 -0.07 -0.63 3.69 303 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.58 8.19 104.71 105.21 -0.05 -0.83 5.95 354
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  #N/AN.A. #N/AN.A. #N/AN.A.  #N/AN.A.  #N/ANA. #NJANA. #N/ANA.  #N/ANA. 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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HacTosiwmit JOKyMEHT NpefioCTaBNEeH UCKIIOUMTENBHO B NOPSiaKe MHGOPMALMM 1 He SIBMSIETCS MPEAMNoXeHeM O NPOBEAEHUM onepaLuil Ha pbiHKe LieHHbIX Gymar, W, B 4aCTHOCTHW, NPeanoxeHemM o6 ux nokymnke
1K npopaxe. VCTOuHMKM, UCnonb3ayemble Npu HanUcaHuu faHHoro otyeta, UOK «Anemap» paccMaTpuBaeT Kak 4OCTOBEPHble, 0aHako DK «Anemap», ero pykoBOACTBO W COTPYAHUKMA He MOTYT rapaHTUpoBaTh
abContoTHbIE TOYHOCTb, MOHOTY W AOCTOBEPHOCTb NMPeAoCTaBNAeMOil MHOpMaLmMn. OLEHKM 1 MHEHWS, OTPaXEHHbIE B HACTOSILLEM [JOKYMEHTE, OCHOBaHbI UCKIIOUMTENBHO Ha 3aKmioyeHusix aHanuTkoB NOK B

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

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

4acTi NPy COBEPLUEHUM OnepaLii ¢ LieHHbIMI Bymaramu.

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

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