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B3rNAL HA PbIHOK

Makpo3akoHOMMKa

VHpekc notpebutensckoro aoepust B CLUA ynan B oktsibpe 4o MuHUMYMa 3a [iBa roga
n coctaBun 95.6 n. 3HaueHWe MHOeKkca 3a NPOLNbIA Mecsl BbINo He3HaYMTENbHO
nepecMOTPEHO B CTOPOHY MOHMkeHUs — 10 99.5 ., a He 99.8 n., kak coobLyanock paHee.
AHanUTUK OXmaanu cHKeHus o 99 n. ¢ paHee 0ObABNEHHOMO CEHTABPLCKOTO YPOBHS.
CHuxeHMe nHoekca Bo MHOrOM 06yCMOBMEHO NPOAOIIKAKLLMMCS KPU3UCOM Ha PblHKe
HEABWXUMOCTU, KOTOPbIiA NPUBOAMT K AanbHemLleMy 06ECLIEHEHMIO CTOMMOCTU [JOMOB,
noapbIBas KpeamTocnocobHOCTL PALOBLIX amepukaHLeB. [ONONHUTENBHO YBEPEHHOCTb
noTpebuteneit ocnabnseTcs pocToM LieH Ha TOMAMBO M PacTyLLas HeonpeneneHHoCTb
Ha pblHka Tpyda. YxygweHwe notpebutensckoro Aosepus OymeT cnocoberoBath
yMeHbLUeHnio pacxopoB Hacenenust CLUA, Ha pomto koTopbix npuxoputcs Gonee 2/3
BBIM cTpaHbl. Kak oxugaetcs, ®egepansHas pesepeHas cuctema (PPC) CLUA noHusut
B Cpefy ypoBeHb 6a30BOW MpOLEHTHOM CTaBkW, 4TOObI NpeaoTBpaTUTL cnag B
9KOHOMWKE CTPaHbl.

Ba3zoBble aKkTVBbI

[loxoaHocTn kasHadeiickux obs3atenscte CLUA 3acTbinv B OXWOAHUM CErOHSLLIHErO
pewenns ®PC no npoueHTHoi cTaBke. ®broyepc Ha fed fund nokasbiBaet 94-
NPOLEHTHYI0 BEPOSTHOCTb CHKEHWS cTaBkn A0 4.5%. Takke 3HaYMMbIMM CTaHyT
nanHble no BB n notpebnenuio B CLUA B Il kBaptane. [oxogHoctb 10-neTHMx
00513aTenbCTB He 3MeHunack v coctasnna 4.35%, 2-netHux — 3.81(+0.01)%.

Pa3su BalOLLNeca pbIHKK

PuckoBble fonru cHaBnslOT TeMrbl COKpalleHUst CnpagoB K 6asoBbiM  akTvBaM.
CnekynsiTMBHbIA WHTEpeC K EM CHWXAeTCsl, OQHAKO BbICOKAsk BEPOSITHOCTb CHUKEHMs!
craBku ®PC orpaHnumsaet npopaxw. Cnpag EMBI+ cokpatuncs go 196(-1) 6.n.

PbiHOK py6neBbix obnuravmit

JlokanbHbIi 4ONTOBOW PbIHOK OCTAETCA HENTPanbHLIM, TOTAA Kak nokasaTens pybnesoi
NUKBWUAHOCTY CHU3UNCS 40 8-MEeCSYHOro MUHUMyMa. HecmoTps Ha Bbicokue ctaku MBK
arpeccuBHble NPOLaXM OTCYTCTBYHOT, @ MHBECTOPbI OXMAAKOT NOCTYNNEHUs BOMKETHBIX
CPEACTB Ha cyeTa kommepuyeckux 6aHkoB (nodpobHee Ha cmp. 2)

UOK «Anemap»
Poccusi, 117218, 1. Mockea,
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Moka3saTenn NMKBUAHOCTM
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NIOKANbHbIN JONTOBOW PbIHOK

NuksngHocTb 1 CTaBku

Pybnesas nuksugHOCTL cerogHs Bbipocna fo 578.15(+88.6) mnpa py6. OcHoBHoii pocT
NpULLENCA Ha OCTaTKN Ha KopcyeTax 6aHkoB, koTopble cocTasunn 477.9(+90.2) mnpa py6.,
Torga kak genosutbl B LIB cokpatunmues o 100.2(-0.6) mnpa py6. CtaBku AeHEXHOro
pbiHKa Byepa coctasnanu 7-8.5% no ogHogHesHom MBK. Crasku overnight ceroghs
HaxXoAATCA B TOM Xe AnanasoHe.

CraBkn LIBOR pearvipyloT Ha Bo3moxHoe cHwxenne fed fund. Bo BTOopHMK cTaBku
CHU3WUNNCb BAONb BCEN KpuBOW B cpeaHem Ha 5 6.n. 1M LIBOR coctaeun 4.72%, 3M
LIBOR - 4.91%, 12M LIBOR - 4.64%. [OuHamuka poccuinckux NDF coxpaHseT
BOMATUMbHOCTb HA KOPOTKOM KOHLIE KPWUBOW, F€ CTaBKM CHU3UNUCH C 7-8% HakaHyHe [0
2%. bonee JONrOCPOYHbIN CErMEHT Takke cHuauncsa ¢ 6-6.5% po 5.5%.

|/|HBeCTVILLI/II/IZ d)OKyC Ha NMUKBUAHOCTb

HecmoTpst Ha HebnaronpusTHYK KOHBIOHKTYPY AEHEXHOro pbiHka pybrnesble obnurauum
coxpaHsioT crabunbHoctb. CTaekn MKB ¢ Havana Hegenu nofHsnuch [0 7-8%, ofHaKo
arpeccuBHbIX MPOAAX BbIMYCKOB, [OXOAHOCTb KOTOPbIX HXKE 3TUX YPOBHEN, He
nocnesfoano. 3a ABa [HS NUKBMAHOCTb CHW3umach nout Ha 300 mnpg pyb., ogHako
[eduumMT NoCTeneHHo KoMneHeupyeTcs pedmHaHcupoBanueM y LIB. Tak, 3a aga aHs 6aHku
yepes cpenku PEMO LB npuweneknu nopsaka 350 mnpg py6. K Tomy xe npousowna
aKTMBW3aLWS COEMNOK MO BarioTHbIM CBOMaM, YTO Takke CMArvaeT 3dhdeKT BbICOKNX CTaBOK
QNS NOKanbHOro pbiHKa.

Mepnos HanoroBbix nnatexeil OKTAOPS OKOHYEH, MpW 3TOM PbIHOK MOAXOAMT K
33BEPLLEHNI0 MecsLa He B MnyyLuei dopme. AKTUBHOCTb TOproB ybaBunach 3a nocnegHue
[Be Hefenu, a KOPPEKUMOHHOE ABWXeHWe B "(buUlKax" HOCWUT TOYEYHbIi xapaktep. B
nepcnekTuee HosGPs MHBECTOPBLI OyAyT OXmaaTh nomoLum oT MuHdmHa, KoTopbIi obelan
noMoYb (OMHAHCOBOM CUCTEME W NepeBecTy BromkeTHble cpeacTBa (okono 1 TpnH py6.) co
cyeToB KasHavelicTBa B koMmepyeckue BaHkn. JTOT Lwar Mor 6bl CyLIECTBEHHO YMyuLnTb
00LLyl0 KapTUHY AEHEXHOro pblHKA W CTaTb MOBOAOM AN pocTa MpuBneKaTenbHOCTU
BbINYCKOB NEPBOro ypoBHA. OfHako M ceivac pacluvpeHue BO3MOXHOCTE! NonyyeHus
pecuHaHcupoBarms y LIB paet cBon nosuTuBHbIE pe3ynbTathl.

WHBecTMUmMm: dokyc Ha JOXOAHOCTb

CermMeHT BbICOKOLIOXOAHbIX KOPMOPATMBHBIX BbIMYCKOB OCTAETCS Ha TEKYLUMX YPOBHSIX, 3a
VCKMIOYEHNEM TOYEYHOTO MHTEPECA K HEKOTOPLIM BbiMyckaM. Ha npoTsikeHun ABYX OHEW
Habniopaetcs BbiCOKMiA cnpoc Ha Bbinyck OlK-6, KOTOpbIA TOPryeTcs C [OXOAHOCTbIO,
MpeBbILLAtoLLEN YPOBHU HekoTopbIX TTK.

MomuMo BbINYCKOB reHepauuii nuaepamy No 0BOpOTY CTanu BbIMyCKM agMUHUCTPaLMN
r.HoBocubupcka, kotopble nogpocr B ueHe Ha 10 ©.n. [aHHble Bbimycku
paccMaTpuBaloTCs Kak NPETEHAEHTbl MO BXOXAEHMIO KOTUPOBanbHbIM cnincok MMBB A"
MepBOro YPOBHS!, YTO MPUBENO K CNEKYNATUBHOW aKTUBHOCTM.

Ha Haw B3rnsag, AuHamuka cermedta high yield Oymet 3aBuCeTb OT KOHBHOHKTYpbI
[IEHEXHOT0 pbliHKA. B cnyyae nocTeneHHoro CHeHWs noTpeGHocTM GaHkoB B
NIVKBUOHOCTM MOXHO OXWAaTb pOCTa Clpoca Ha BbIMyCKM, BXOAslive B nombGapaHblii
cnucok LB, ogHako v ceitvac no psigy HEAABHO BKIHOYEHHbIX Bymar, AUCKOHTBI N0 KOTOPbIM
He CMVLIKOM BbICOKW, €CTb AOMONHMTENbHBIA SUpply B Cny4yae MCMOMNb30BaHWsA COEMNoK
PENO c LG.

|/|HBeCTVILLI/IOHHbIe naeun

YK Kopa. Crinsnue c rpynnoi "Xonuaei" [OmKHO NPUBECTU K CHUKEHMIO [OXOAHOCTM NO
BbINycKy A0 ypoeHs 10.60% (-200 6.M.), kK TOMy e BbICOKMIA KYNOH, YCTAHOBMEHHBIA MO
BbINYCKY, ABMSETCH OLHUM 13 CaMbIX BbICOKUX B CEKTOPE TOProBMM.

HuxHe-TleHckoe 3. Beimyck TOpryetcs luMpe Mo Chpagy OTHOCUTENbHO AebloTHOro
Bbinycka. CrpaBeqvBbIA CNP3A OLieHMBaeM Ha ypoBHe 650 6.n., NOTeHLMan CHUKeHWs
poxopHocTy oueHraaeM B 40-50 6.1, OT TekyLuX LieH.

ANK-Apkapa 3. Beinyck umeeT cnpag k O®3 Ha yposHe 850 6.1., Torga kak npeabigylive
BbINYCKM 3MUTEHTA TOPryKOTCs co cnpagoM He Bonee 800 6.n., KOTOPbINA, HA Hall B3rNsA,
SBNAETCS cnpaBeanBbIM. [10TEHUMan CHKEHUS 4OXOAHOCTU NO 3-My BbINYCKY 3MUTEHTa
OLieHnBaeM Ha ypoBHe 13.1%.

AmypmeTann 2. HeobOCHOBaHHO LUMPOKMIA CMP3L, K aHaNorMyHoMy No AlopaLum BbInycky
Meuen 2. Cnpasegnusblit cnpag k O®3 ouenmBaem Ha yposHe 270 6.n. wnm 130 6.n. K
Meuen 2. K Tomy e 910 npeanonaraeT COKpaLLeHre AOXOAHOCTY MO Bbinycky AMypMeTann
1 Ha 10-156.n.
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

Py6neBb|e 06]'II/II'aLI|VIVI. I'IepBbm 3LUenoH".
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U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

Py6nesble obnuraumun. baxku n mHaHehI.

X

17.00

16.50

16.00 Trobake

o
15.50
@ Cnpyrt Bak 2 o
EspoKommepy 2 MJTK ®uHane
1500 o =P Pu
@ Awibark g ABTOBaH MHescT
14.50

14.00 ° EspoKommepy; 1

ConupapHocTb 2

13.50
XKunCovMo
Pycckwit CTquig“T-l 70"l Tmalgenb
13.00 Kenp ® Macrep6atik 2 Ypan/iuanHrLientp
([ ] .P cckuit CTagnal MQMTKZ
.P&ﬁsﬁﬁ’ﬁ‘é‘ 2 y aanap Moc. 3anor. Batk
12.50 @ Pyccxuit Crarpap®
12.00 Peneccanc Kanutan @
TpatcKanutan °
YBPP 2
1150 ° YPCA 2
TaMHK Pycckuit Ctangapt 5 ® Pycobark 1
11.00
® Canabbark
10.50 *
G
10.00 i CAS ® MovAL
s ® OMXKK
950 .Cnpy'r Bark 1 o AKBape »
. ® senrd ® s ZMOCKOMMepL[BaHK 3 ® PTKuamr 5
@ Homoc 7 .MﬂM 3 o .
900 Mpocasasbark 5 ° AVKK KO
PTK-NuauHr 4 Pyc®anancbank 4
850 e ® Coios2 AV 3
[ J
800 - ®MKE2 PO:63HK o POXE2
o PCXB 1 KK
®BTb4 L @AXKK 6 @AMKK 7
e © AKK 5
o XKO2 © AMKK 2
7.00
@ Abcornior 2 .
o TaanpomBakk 2
6.00
550 @ la3batk
Mod. Duration
500 : ‘ | | |
0 1 2 A : ;

31 okTs6ps 2007 1.

Crp.5/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

PyGnesble obnurauuyi. TONNnBO 1 3HepreTHka.

12.50

12.00

11.50

11.00

10.50

10.00

9.50

9.00

8.50

8.00

750

7.00

6.50

6.00

5.50

® itepa

@ OHeprocTpoit

g
CaxaTpaHHedtelas

® rr18u3

@ Taraxepro

°
K6

Batwukupanepro 3
® TrK8

PyccHedTb
® OCKE3C2

® TrK4

AnbsHc HK

OFK:5
®

® OCKESC3 Taspom 56

@ Mocanepro 1

l"a3npom A7

® EOCK

@ [epmaHepro

CanaamHed)mOpermeﬁK 1

® OrK6

@ Cubyp TIOMeHbBHe%O %I’K 10

.I'aanpom A4

NyKomn 2

]
KynbbiweBasor 2

TleHaHepro 2
@ [leHaHepro 3

° MO3CK

@ Mocarepro 2
° mapoOrk

nykown 3
@ $CKEIC4

l"asnpom A8

o JYKOUN 4
@ lasnpom A9

Mod: Duration

5.00 -

45 5 55

31 okTs6ps 2007 1.

CTp.6/38



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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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:ei d
003

003 25057 40,817 740 23/01/2008 20/01/2010 103.05 102.80 -0.08 6.12 / - 1.95

003 25058 40,655 630  30/01/2008 30/04/2008 100.52 100.00 0.00 0.01 -0.13 589 / - 0.47

003 25059 40,821 610  23/01/2008 19/01/2011 100.25 100.04 0.15 0.63 6.19 / - 278

003 25060 40,734 580  30/01/2008 29/04/2009 99.93 99.81 0.04 0.17 6.02 /- 1.36

003 25061 37,926 580  07/11/2007 05/05/2010 99.50 99.20 0.00 6.22 /- 2.19

003 26198 42,117 600  04/11/2007 02/11/2012 98.85 98.65 0.10 -0.05 -0.25 6.30 / - 3.97

003 26199 39,991 610  16/01/2008 11/07/2012 99.85 99.60 0.00 6.31 /- 3.87

003 27026 16,000 700  12/12/2007 11/03/2009 101.40 101.40 530 /- 1.24

003 46001 60,000 1000 12/12/2007 10/09/2008 102.90 102.28 -0.31 -0.38 7.06 /- 0.78

003 46002 62,000 900  13/02/2008 08/08/2012 108.97 108.90 0.00 -0.07 -0.30 6.31 /- 3.74

003 46003 37,298 1000  16/01/2008 14/07/2010 108.70 108.50 0.04 -0.90 6.58 / - 2.24

003 46012 40,000 121 01/10/2008 05/09/2029 7159 7159 0.04 0.25 3.95 6.80 / - 13.63

003 46014 58,290 900  12/03/2008 29/08/2018 108.40 108.25 121 6.58 / - 7.04

003 46017 79,995 850  14/11/2007 03/08/2016 106.20 105.85 -0.46 0.96 6.32 /- 6.08

003 46018 125,068 900  12/12/2007 24/11/2021 111.04 110.95 0.05 0.94 6.45 / - 8.20

003 46020 79,057 690  13/02/2008 06/02/2036 102.29 102.15 0.27 0.87 6.83 /- 11.83

003 46021 49,866 750  20/02/2008 08/08/2018 100.00 99.65 0.00 6.36 / - 7.22

Mockea

Mocksa 29 5,000 10.00  05/12/2007 05/06/2008 102.10 102.10 -0.10 -1.40 6.44 | - 0.54 85
Mocksa 36 4,000 10.00  16/12/2007 16/12/2008 102.70 102.70 -2.30 758 / - 0.99 180
Mocksa 38 5,000 10.00  26/12/2007 26/12/2010 112.75 110.00 0.35 6.08 / - 2.58 -6
Mocksa 39 5,000 10.00 21/01/2008 21/07/2014 109.58 109.58 0.15 1.28 6.33 / - 4.90 4
Mocksa 40 5,000 10.00 #N/AN Ap 26/10/2007 - - #NIANA. [ #NIANA. |-

Mocksa 41 3,378 10.00 30/01/2008 30/07/2010 100.00 100.00 -6.15 8.76 / - 2.24 257
Mocksa 43 5,000 10.00 17/11/2007 17/05/2008 - - #NJANA. [ #NIANA. |-

Mocksa 44 20,000 10.00 24/12/2007 24/06/2015 109.14 109.14 0.27 0.64 6.44 | - 5.37 12
Mocksa 47 10,000 10.00 28/01/2008 28/04/2009 106.00 102.35 0.00 -0.66 6.21 / - 1.34 36
MyHuyunanbHblie u cy6gppedepanbHble

AcTpaxaHb 500 9.50 13/03/2008 17/12/2009 102.00 102.00 1.00 8.64 | - 1.80 253
BatukopToctaH 5 1,000 8.02 07/11/2007 04/11/2009 - - - #NJANA. [ #NJANA. |-

Benoropoackas 06n. 2 320 13.50 29/04/2008 29/04/2008 102.62 102.55 0.00 - 8.24 | - 0.46

Benoropoackas o6n. 3 2,000 8.38 15/11/2007 10/11/2010 100.50 99.81 -0.10 0.66 8.58 / - 2.46

Benoropoackas o6n. 4 1,020 7.88 23/01/2008 19/10/2011 98.55 98.00 -0.10 8.66 / - 3.17 240
Bonrorpap 1 450 9.20 17/01/2008 17/07/2008 - - - #NJANA. [ #NIANA. |-

Bonrorpap 2 600 9.65 20/12/2007 21/12/2009 102.99 102.99 - 8.00 / - 1.80 192
Bonrorpapckas o6n. 253 550 8.10 21/11/2007 19/05/2010 100.10 99.40 0.00 838 /- 2.10 222
Bonrorpapckas o6n. 261 700 11.00 20/12/2007 17/06/2010 102.45 101.91 0.00 853 /- 0.95

Bonrorpapckas o6n. 351 600 10.99 11/06/2009 102.10 102.10 0.00 0.35 - /-
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Maturity Ask Bid ldr:::tng 5d chng net lmncef:ng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cyb6gpedepanbHble

BopoHexckas o6n. 1 600 13.00 15/12/2007 15/12/2007 100.71 100.71 -0.11 730 /- 0.12 185
BopoHexckas o6n. 2 500 12.00 17/12/2007 18/06/2009 105.84 105.84 - 0.34 8.26 / - 1.36 229
BopoHexckas 06n. 3 500 10.25 31/12/2007 27/06/2011 105.89 104.35 0.12 8.77 | - 2.82 235
WkpyTckas obn. 312 900 7.50 23/04/2008 23/10/2008 100.03 100.03 0.00 0.08 - 7.60 /- 0.90 190
MpkyTckas obn. 311 1,500 9.00 20/12/2007 17/12/2009 100.40 100.40 - - -0.80 854 /- 1.80 261
WpkyTckas obn. 313 3,000 7.75 28/11/2007 24/11/2010 99.50 98.60 0.00 -0.30 -0.25 815 /- 1.33 -261
WpkyTckas obn. 314 1,200 8.25 23/01/2008 26/05/2010 99.95 99.20 0.00 -0.37 0.45 8.08 / - 133

KasaHb 3 2,300 9.32 28/11/2007 29/08/2009 100.79 100.79 0.11 1.89 7.75 | - 158 174
Kanyxckas o6n. 1 300 9.00 24/12/2007 24/12/2007 - - - #NIANA. | #NJANA. |-

Kanyxckas o6n. 2 1,300 8.60 03/12/2007 29/08/2011 101.25 100.00 0.32 855 / - 3.02 231
Kapenus 500 8.15 10/12/2007 02/06/2010 - - - - #NIANA. [ #NJANA. |-

Kuposckas o6n. 1 400 8.39 21/12/2007 22/12/2008 100.01 100.01 0.00 8.36 / - 0.57 286
Kuposckas o6n. 2 600 8.45 2711212007 24/09/2009 99.91 99.91 0.00 878 / - 1.62 283
KnuHckuit p-H 2 300 9.75 15/11/2007 13/11/2008 100.50 100.50 - 944 | - 0.89 360
Komu 5 500 13.00 24/12/2007 24/12/2007 100.90 100.90 -0.05 -0.17 6.96 / - 0.14 152
Komu 6 700 12.50 14/04/2008 14/10/2010 110.00 110.00 -2.50 783 /- 2.39 166
Kommn 7 1,000 10.00 23/11/2007 22/11/2013 105.90 105.00 -1.55 778 [ - 4.30 146
Komm 8 1,000 9.00 05/03/2008 03/12/2015 96.82 96.82 - -0.18 775 [ - 5.27

Koctpomckas obn. 4 800 11.00 11/12/2007 11/03/2008 101.08 100.95 -0.08 0.10 835 /- 0.33 282
KpacHosipck 5 1,000 7.50 18/04/2008 18/10/2008 99.95 99.95 0.00 0.05 -0.87 7.69 /- 0.88 195
KpacHosipckuit kpait 3 3,000 6.00 02/04/2008 01/10/2008 99.10 99.10 - 0.09 714 | - 0.85 144
KypraHckasi o6n. 500 9.25 17/12/2007 17/12/2009 99.95 99.95 0.00 - - 9.60 / - 177 345
JleHuHrpapckas obn. 2 800 14.01 12/12/2007 08/12/2010 118.29 118.29 0.00 0.00 1.29 745 [ - 2.38 128
TNMeHuHrpagckas 06n. 3 1,300 12.50 14/12/2007 05/12/2014 126.80 12353 0.00 -1.84 6.67 7.62 /- 4.67 129
TMuneugas obn. 4 1,500 7.95 22/01/2008 19/07/2011 100.23 100.23 8.03 / - 2.99 185
MaragaH 450 11.00 17/12/2007 15/09/2008 101.00 101.00 10.15 / - 0.76 433
Mapuii 3n 500 825  22/11/2007 23/05/2009 99.10 99.10 -0.10 917 / - 1.34 319
MockoBckas 06n. 4 9,600 11.00 22/01/2008 21/04/2009 106.30 106.30 - -0.65 6.64 / - 1.30 78
Mockosckas 061. 5 12,000 10.00 01/04/2008 30/03/2010 106.99 106.99 0.14 - 6.92 / - 2.05 85
MockoBckas 06n. 6 12,000 9.00 22/04/2008 19/04/2011 106.35 106.35 0.20 1.15 7.03 /- 2.86 85
Mockosckas 06n. 7 16,000 8.00 23/04/2008 16/04/2014 104.85 104.85 0.00 0.09 1.92 718 /- 4.85 86
Hwxeropogckas 06n. 2 2,500 9.99 03/05/2008 02/11/2008 - - - #N/ANA. [ #N/ANA. |-

Huxeropopckas o6n. 3 2,000 8.45 24/04/2008 20/10/2011 102.40 102.15 - 0.14 7.56 / - 3.23 130
Hosocubupek 3 1,000 12.00 12/01/2008 14/07/2009 107.45 107.45 0.00 0.23 739 /- 1.44 144
Hosocubupck 4 1,500 8.60 25/12/2007 24/06/2010 100.90 99.50 0.00 - 0.70 8.65 / - 2.20 248
Hosocubupckas o6n. 2 2,000 13.30 29/11/2007 29/11/2007 10051 10051 -0.12 6.91 /- 0.07 147
Hosocubupckas o6n. 3 2,500 8.50 18/12/2007 15/12/2009 100.65 100.65 -0.13 0.04 7.69 / - 1.82 170
Horwkck 2 500 1025  22/02/2008 21/08/2009 - #NJANA. [ 4NIANA. |-

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

MeHaeHcKkas ob1. 800 9.45 13/01/2008 13/10/2009 102.40 101.50 0.00 045 8.60 / - 1.66 234
Camapckas 06. 2 2,000 6.82 13/12/2007 09/09/2010 - #NIANA. [ #NIANA |-
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MyHuyunanbHble u cy6gpedepanbHble

Camapckasi 061. 3 4,500 7.60 15/11/2007 11/08/2011 101.65 101.45 - 0.12 0.65 732 /- 3.05 111
Caxa (Akytns) 3 560 12.00 18/12/2007 17/06/2008 102.78 102.41 0.00 - - 7.96 /- 0.57 230
Caxa (Akytus) 6 2,000 10.00 15/11/2007 13/05/2010 105.00 105.00 0.00 0.12 1.09 8.04 / - 2.07 137
Caxa (Akytus) 7 2,500 7.95 17/01/2008 11/04/2013 101.35 101.35 - 0.15 -0.80 7.87 [ - 4.15 154
Tambosckas 06n. 400 8.00 27/12/2007 27/09/2008 101.00 101.00 0.00 7.03 /- 0.82 133
Tsepckas 06n. 3 800 7.95 01/12/2007 30/11/2008 99.65 99.65 0.00 0.00 8.55 / - 0.96

Tomck 300 12.00 22/11/2007 22/11/2007 - #NJANA. [ #NIANA. |-

Tomckas 06n. 2 600 10.00 #N/AN Ap 13/10/2007 - #NIANA. [ #NIANA. |-

Tomckas 06n. 3 900 8.00 09/11/2007 09/11/2009 - - - - #NJANA. [ #NIANA. |-

Tomckas 06n. 4 1,001 8.00 26/12/2007 26/12/2011 99.25 98.76 0.00 - 745 | - 3.33 243
Tynbckasi 06n. 1,500 8.50 27/12/2007 28/06/2009 101.50 101.50 0.00 -0.25 1.00 7.74 | - 1.44 179
Yamyptus 1,000 8.20 27/12/2007 27/12/2008 100.99 99.65 0.00 0.22 8.04 / - 1.03 223
Ya 4 500 10.03 04/12/2007 03/06/2008 101.45 101.45 0.00 759 [ - 0.53 196
Ypa 5 500 8.40 21/12/2007 18/12/2009 - - - #NJANA. [ #NJANA. |-

Xabaposck 6 1,000 8.00 24/11/2007 24/11/2009 100.10 100.10 - - 0.10 7.36 /- 1.76 208
XMAO 5 3,000 12.00 26/11/2007 27/05/2008 104.00 102.50 0.00 0.40 0.11 6.21 / - 0.52

Yysaiuwms 4 750 12.33 27/03/2008 27/03/2009 105.64 105.64 0.00 0.05 8.15 / - 1.22 226
Yysawms 5 1,000 7.85 05/12/2007 05/06/2011 99.90 99.90 0.00 8.03 / - 2.88 181
fApocnasnb 400 9.00 18/12/2007 17/12/2009 99.46 99.46 0.00 -0.03 9.36 / - 1.36 228
fApocnasckas 061, 4 1,000 10.50 24/11/2007 26/05/2009 104.58 104.18 - 731 /- 133 140
fApocnasckas 06r1. 5 500 7.75 30/12/2007 30/12/2008 99.80 99.80 0.30 785 /- 1.03 204
fApocnasckas 06r1. 6 2,000 7.75 22/04/2008 19/04/2011 98.94 98.94 0.29 0.16 7.63 /- 2.89 175
fApocnasckas 06r. 7 2,000 8.50 01/01/2008 30/03/2010 100.09 100.09 0.00 772 [ - 2.05 168
Tonnueo u aHepeemuka

Anbsrc HK 3,000 892  19/03/2008 16/09/2009 14/09/2011 99.49 99.49 0.00 0.00 0.82 472 1 9.42 1.60 335
ACMK 1,500 12.00  02/01/2008 01/10/2008 31/03/2010 97.00 97.00 - 6.27 / 16.48 0.75 1029
BaLukupaHepro 3 1,500 830  25/12/2007 19/03/2009 09/03/2011 99.95 99.95 0.00 0.75 361 / 8,60 121 259
lasnpom A4 5,000 822 13/02/2008 10/02/2010 102.91 102.91 -0.09 0.35 6.93 /- 1.96 87
la3npom A5 5,000 758 #NIANAp 09/10/2007 - - - - #NJANA. | #NIANA. |-

la3npom A6 5,000 695  07/02/2008 06/08/2009 100.25 100.25 - 0.02 0.22 6.90 / - 156 94
lasnpom A7 5,000 679 01/11/2007 29/10/2009 100.12 99.62 0.00 -0.10 0.15 6.98 /- 172 95
lasnpom A8 5,000 700 01/11/2007 27/10/2011 100.22 100.02 0.00 -0.18 0.44 7.09 / - 321 87
lasnpom A9 5,000 723 20/02/2008 12/02/2014 101.45 101.45 0.00 - 0.54 7.06 /- 477 76
TuppoOrk 5,000 810  02/01/2008 29/06/2011 102.40 102.40 0.12 1.15 747 /- 2.95

713U 3 1,500 1045  18/04/2008 18/04/2008 99.84 99.84 - 0.32 0.84 11.09 / 11.09 0.42 535
rT-T3U 4 2,000 1071 05/03/2008 - 02/09/2009 96.99 96.99 0.00 -1.00 -0.76 1297 / - 150 671
EQCK 1,000 8.74  10/04/2008 08/04/2010 05/04/2012 99.00 98.25 0.00 - 5.49 / 9.60 2.05 342
Wrepa 2,000 9.75  07/12/2007 07/12/2007 100.14 100.14 0.00 0.04 0.35 8.34 /834 0.09 282
Kyi6biluesasot 2 2,000 8.80  07/03/2008 04/03/2011 99.00 99.00 0.00 -0.58 9.36 / - 2.68 309
TNewaHepro 2 3,000 854  01/02/2008 27/01/2012 99.50 99.50 - 0.00 0.02 8.86 / - 3.28 258
TNewarepro 3 3,000 8.02  23/04/2008 18/04/2012 98.40 98.40 0.00 0.11 8.64 /- 353 235
nykoun 2 6,000 725 20/11/2007 17/11/2009 101.00 101.00 0.00 -0.68 0.30 6.83 / 6.83 176 79
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Tonnueo u 3Hepeemuka

nykoun 3 8,000 710  13/12/2007 08/12/2011 100.50 100.50 0.00 0.01 0.62 7.08 /- 331 86
nykoun 4 6,000 740 13/12/2007 - 05/12/2013 101.85 101.85 0.00 0.08 1.10 714 /- 457 84
MocaHepro 1 5,000 754 18/03/2008 15/09/2009 13/09/2011 100.20 100.20 0.00 0.00 0.90 7.22 /756 1.65 157
MocaHepro 2 5,000 765  28/02/2008 23/02/2012 18/02/2016 100.46 100.46 0.96 4.29 1 7.66 345 142
MO3CK 6,000 805  11/03/2008 - 06/09/2011 100.13 100.13 0.00 0.63 2.23 8.17 /- 3.10 192
ork 3 3,000 6.75  14/12/2007 1411212007 09/12/2011 - - #NIANA. | #NJANA.| -

orK5 5,000 750  03/04/2008 01/10/2009 29/09/2011 99.53 99.53 0.00 0.03 0.83 3.99 /791 1.68 188
orK 6 5,000 755  24/04/2008 22/04/2010 19/04/2012 98.30 98.30 0.00 -0.53 4.86 | 850 2.12 235
MepMaHepro 1,000 8.15  27/11/2007 25/05/2010 22/05/2012 98.75 98.25 0.00 -0.50 5.26 /9.01 2.10 283
PyccHedTb 7,000 925  14/12/2007 12/12/2008 10/12/2010 90.39 90.39 1.19 -0.61 7.16 / 20.08 0.87 1356
CanasatHed)TeOprCuTHes 3,000 10.00  13/11/2007 - 10/11/2009 103.30 102.55 - - 2.23 8.58 / 8.58 167 249
CaxaTpanHedrel a3 1,500 11.90  05/12/2007 04/06/2008 02/12/2009 100.43 100.43 0.00 0.42 0.23 3.27 / 11.40 051 562
Cubyp 1,500 770 08/11/2007 05/11/2009 01/11/2012 99.35 99.35 0.00 -0.40 - 343 /822 1.70 214
TaTaHepro 1,500 965  13/03/2008 - 13/03/2008 100.25 100.10 0.00 -0.02 0.63 9.30 /- 0.34 373
K1 4,000 7.75  18/03/2008 16/03/2010 11/03/2014 98.75 98.75 0.00 0.05 0.25 3.33 /851 2.02 238
K 4 5,000 760  06/12/2007 04/06/2009 31/05/2012 99.40 99.00 0.00 - 2.97 /830 1.38 236
K6 2,000 740 27/11/2007 26/02/2008 21/02/2012 99.80 99.30 0.00 055 0.67 /9.11 0.29 354
K8 3,500 800  15/11/2007 14/05/2009 10/05/2012 99.50 99.35 0.00 0.56 2.99 / 858 131 264
K 10 3,000 760  20/12/2007 - 17/06/2010 99.33 98.67 0.00 8.19 / #N/AN Ap|2.19 203
TioMeHb3Hepro 2 2,700 770 03/04/2008 01/04/2010 29/03/2012 98.80 98.80 4.77 | 8.42 2.07 229
Yensibarepro 600 840  15/11/2007 15/05/2008 13/05/2010 - - #NIANA. | #NJANA.| -

OHeprocTpot 1,500 950  23/11/2007 21/11/2008 20/05/2011 98.01 98.01 0.00 2,01 -1.09 359 /11.87 0.89 592
SlkyTckaHepro 2 1,200 859  13/03/2008 12/03/2009 09/03/2012 100.00 100.00 0.00 - 2.82 /876 1.20 287
OCKE3C 1 5,000 8.80 18/12/2007 18/12/2007 100.45 100.45 0.11 - 531 /- 0.13 9
®CKEIC 2 7,000 8.25 25/12/2007 22/06/2010 103.00 103.00 0.22 1.16 710 /- 221 99
®CKE3C 3 7,000 7.10 14/12/2007 12/12/2008 100.25 100.25 - 0.05 0.46 6.97 / - 1.00 120
®CKE3C 4 6,000 7.30 10/04/2008 06/10/2011 101.20 101.20 0.00 0.35 1.38 707 [ - 3.25 85
®CKE3CH 5,000 7.20 0471212007 01/12/2009 100.50 100.20 0.00 0.00 0.49 713 [ - 1.80 109
Memannypeus

Amypmetann 1 1,500 9.80 28/02/2008 26/02/2009 100.28 100.28 - 0.74 9.78 / - 1.15 384
Amypmetann 2 2,000 9.15 29/02/2008 26/02/2010 99.40 99.40 0.00 0.00 -0.60 9.65 / - 1.93 348
BenoH 1 1,500 9.10 05/12/2007 - 03/06/2009 99.30 99.30 -0.20 -1.20 9.80 / - 133 379
BenoH 2 2,000 9.25 28/02/2008 27108/2009 23/02/2012 100.20 100.20 0.64 1.20 4.09 /9.32 1.55 327
3onoto Cenuraapa 1 500 13.00 26/12/2007 25/06/2008 21/12/2011 100.02 100.02 0.00 0.59 213 /1331 0.55 742
3onoto Cenuraapa 2 300 1450 01/01/2008 01/01/2008 28/06/2011 100.00 100.00 - - 0.68 /15.21 0.15 936
Koke 1 3,000 8.95 17/01/2008 - 16/07/2009 99.75 99.75 - 0.05 0.22 9.30 /- 1.45 327
Koke 2 5,000 8.70 20/03/2008 18/03/2010 15/03/2012 98.60 98.60 0.00 -0.30 -1.32 5.41 /9.58 1.99 341
MarneauT 1 1,500 8.25 20/12/2007 18/12/2008 100.00 98.01 0.00 -0.79 9.39 /9.39 0.99 353
MarneauT 2 5,000 8.20 28/03/2008 23/03/2012 100.30 100.30 - 2.62 8.28 / - 2.05 184
MAWP Vuesct 2 1,000 10.80 2711172007 27/11/2007 99.60 99.60 0.00 -0.28 0.28 16.72 1 16.72 0.06 1074
MAWP VHesct 3 2,000 11.15 02/04/2008 - 01/04/2009 98.95 98.20 0.00 12.63 / - 119 698
Makem 'pynn 3,000 14.00 13/03/2008 13/03/2008 12/03/2009 99.98 99.98 -0.01 0.98 3.88 / 14.41 0.32 854
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Memannypeus

Mertaasog uM. Ceposa 2,000 875  29/02/2008 27/02/2009 100.00 100.00 0.00 0.00 2.05 892 /- 1.16 302
Meven 1 2,000 550  22/11/2007 - 22/11/2007 - - - #NIANA. | #NJANA. |-

Meven 2 5,000 840  19/12/2007 16/06/2010 12/06/2013 101.78 101.78 -1.87 0.61 383 /778 2.18 165
HuxHe-Nerckoe 1 550 20/12/2007 18/06/2009 98.23 98.23 0.00 0.43 -0.77 1.10 / 1.10 1.62 -472
HuxHe-Tewckoe 2 400 12.00  08/01/2008 - 08/07/2008 98.50 98.50 0.00 14.61 / 14.61 0.58 860
HOK 400 1230 27/03/2008 25/09/2008 22/09/2011 98.90 98.90 0.00 3.32 / 14.06 0.77 804
HCMM3 1,000 1.00  19/11/2007 19/05/2008 - - - #NIANA. | #NJANA. |-

OMK 3,000 920  06/12/2007 12/06/2008 100.55 100.55 0.00 0.73 841 /- 0.55 274
PycAn 3 6,000 720 21/03/2008 21/09/2008 110.30 110.30 10.89 10.71 -3.96 / - 0.91 -958
Cao6ogHbIit Cokon 2 600 1175 22/11/2007 - 22/11/2007 99.96 99.96 - 12.49 | 12.49 0.05 677
Cao6oaHbIit Cokon 3 1,200 1157 27/11/2007 25/11/2008 24/05/2011 98.80 98.80 0.00 -0.80 -0.90 4.05 /13.19 0.87 717
TMK 2 5,000 795  19/02/2008 19/02/2008 15/02/2011 100.29 100.29 0.23 0.29 0.65 /7.04 0.28 155
TMK 3 3,000 760  25/03/2008 24/03/2009 100.70 100.10 0.00 0.70 742 1742 1.25 156
Tynavepmet 2 1,000 875  02/12/2007 02/12/2007 - - - #NIANA. | #NJANA. |-

Xaitnenz Fong 750 1275 02/01/2008 - 02/04/2008 99.79 99.79 -0.21 13.92 / 13.92 0.36 804
yTn3 3,000 950  19/12/2007 18/06/2008 16/06/2010 100.68 100.68 0.00 -0.21 0.23 2.08 /852 0.56 285
lTpoMbiwneHHOCMb

AsToBas2 3,000 1.00  13/02/2008 13/08/2008 100.50 100.50 -0.54 0.36 /0.36 0.78 -519
AsToBa33 5,000 770 25/12/2007 22/06/2010 99.60 99.15 -0.43 8.12 /812 2.20 197
AsTonpu6op 500 12.80  30/04/2008 29/04/2009 - - #NIANA. | #NJANA. |- -
Auren 1,200 800  15/11/2007 - 15/11/2007 99.60 99.60 1.15 18.66 / 18.66 0.04 1253
ApHect 600 23/04/2008 23/04/2008 29/04/2009 99.60 99.60 0.27 /084 0.48 -462
BaronMaLy 1 300 1350  20/12/2007 19/06/2008 100.50 100.50 - 0.00 -0.64 12.99 / 12.99 0.54 710
BaronMau 2 1,000 11.00 19/12/2007 15/12/2010 98.00 95.10 0.00 -0.95 353 /- 2.75 -257
BKM 1,000 9.75 05/12/2007 - 04/06/2008 99.90 99.00 0.00 1.39 10.98 / 10.98 0.52 521
BMY 1,500 11.00 25/12/2007 25/12/2007 22/12/2009 100.00 100.00 0.00 0.55 0.78 /11.08 0.14 546
BonrabypMalu 600 14.00 09/04/2008 08/10/2008 99.70 99.70 0.00 0.57 14.84 | 14.84 0.79 874
BocTokuement 800 12.00 22/11/2007 - 19/11/2009 99.80 99.80 0.00 - 0.45 /1 0.45 1.93 975
rA3 5,000 8.49 12/02/2008 12/02/2008 08/02/2011 100.05 100.05 - 0.03 051 0.73 / 8.40 0.26 288
TmapoMawCepsuc 1,000 9.90 2711172007 27105/2008 24]11/2009 99.48 99.20 0.00 -0.15 -0.81 3.16 /11.40 0.49 562
I'C Cyxoro 5,000 7.85 27103/2008 24]109/2009 26/03/2017 100.85 98.00 0.00 5.41 177 1834 1.67 230
[Tloporobyx 900 12/12/2007 11/06/2008 - #N/ANA. [ #NIANA. |-

EMK 1,000 9.35 03/04/2008 02/10/2008 - - - #N/ANA. [ #NIANA. |-

xMaww 2 1,000 13.35 18/12/2007 17/06/2008 99.30 99.30 -1.69 -1.34 15.00 / 15.00 0.52 899
WkpyT 3 3,250 8.74 20/03/2008 16/09/2010 102.85 102.85 - 1.25 776 [ - 2.40 159
Nckntumuement 2 500 12.50 07/11/2007 - 05/11/2008 100.09 100.09 0.00 0.09 0.01 0.15/0.15 0.99 233
Kamas 2 1,500 8.45 21/03/2008 19/09/2008 17/09/2010 100.05 99.40 0.00 127 279 1895 0.80 319
Kuposckuit 3-4 1,500 9.20 26/03/2008 24]09/2008 24]03/2010 100.40 98.50 0.00 -0.94 -0.85 3.83 /10.07 0.81 426
KMo 1,000 9.30 18/03/2008 16/09/2008 16/03/2010 99.50 98.00 0.00 414 /11.09 0.78 524
KpuorenMauw 1 500 9.75 08/01/2008 - 08/07/2008 - - - #N/ANA. [ #NIANA. |-

KpuorenMauw 2 1,000 11.20 18/12/2007 17/06/2008 15/12/2009 99.90 99.90 0.00 0.75 -0.10 348 [ 11.64 0.54 584
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MpombiwneHHocmsb

noMo 3 1,000 1250 14/03/2008 09/10/2008 05/09/2009 99.00 99.00 0.00 -0.47 0.00 6.70 / 13.02 0.80 308
Mapuitckuit HM3 1 800 1110 18/12/2007 - 16/12/2008 100.54 100.54 0.00 2.39 10.83 / 10.83 0.95 491
Mapuitckuit HM3 2 1,500 1200 20/12/2007 19/06/2008 16/12/2010 99.80 99.50 0.00 0.23 0.36 2.65 [ 12.92 0.54 705
MeTap GuHaHe 500 1295  13/12/2007 12/06/2008 10/06/2010 99.74 98.10 0.00 -0.38 3.63 /1532 0.52 931
Mur 1 1,000 785  05/12/2007 - 03/06/2009 100.00 100.00 8.00 / 8.00 1.37 206
Mur 2 3,000 890  11/03/2008 11/03/2008 06/09/2011 99.99 99.99 0.85 /9.07 0.33 349
Mortosun. 3aogb 1,500 940  24/01/2008 22/01/2009 99.63 99.63 0.38 -0.52 9.94 /9.94 1.06 403
MotopoCTpouTens 800 10.00  20/03/2008 - 19/03/2009 100.00 99.00 - 10.65 / 10.65 1.19 466
HE Petan 1,000 990  12/12/2007 10/12/2008 09/12/2009 97.00 97.00 -0.13 -2.95 7.06 /13.27 0.92 723
HukocXvm 2 1,500 1125 15/11/2007 - 20/08/2009 98.59 98.59 0.30 2.66 12.69 / 12.69 1.44 647
Huron 1 1,000 1.00  18/12/2007 18/12/2007 16/12/2008 - - - #NIANA. | #NJANA.| -

Huron 2 2,200 1175  18/12/2007 - 15/12/2009 99.13 99.13 0.00 -0.04 -0.37 1258 / - 1.66 629
HKHX 4 1,500 999  31/03/2008 30/03/2009 26/03/2012 97.00 97.00 0.00 -5.00 - 4.20 1 12.73 1.19 664
Hadpue 2 1,000 1020 19/12/2007 18/06/2008 16/12/2009 99.94 99.40 0.00 0.17 3.29 / 11.00 0.55 523
O3HA 500 10.80  11/12/2007 11/12/2007 08/12/2009 99.99 99.80 0.00 0.06 0.59 0.63 / 11.86 0.10 619
OM3 4 900 28/02/2008 - 26/02/2009 92.00 92.00 - - 6.49 / 6.49 1.25 68
OM35 1,500 880  04/03/2008 01/09/2009 30/08/2011 102.70 101.70 0.00 - -0.49 379 /763 1.60 163
MexaTskMpomMApmaTypa 500 1060  14/11/2007 - 11/11/2009 99.98 99.98 0.00 0.00 -0.21 021 /021 1.93 552
MeHonnake 1,500 1125 20/12/2007 19/06/2008 17/12/2009 99.80 98.71 0.00 0.84 -0.04 3.85 / 12.84 0.54 697
nv3 1,200 960  22/01/2008 21/07/2009 99.11 99.11 0.00 - -0.88 476 | 476 156 -113
MpomTpakTop 1 1,500 03/01/2008 - 03/07/2008 99.80 99.80 - 0.25 055 0.30 /0.30 0.67 522
MpomTpakTop 2 3,000 10.75  22/04/2008 20/10/2009 18/10/2011 101.00 101.00 0.00 -0.35 171 541 /1043 1.65 428
PoctBepron 800 930  27/11/2007 - 26/05/2009 100.10 99.80 0.00 - -0.02 0.47 1047 150 446
PbibuHckkabenb 1,000 10.75 0471212007 04/03/2008 28/02/2012 100.25 100.25 0.00 0.26 0.81 /10.35 0.30 472
CanasarCrekno 1 750 11.60 25/03/2008 25/03/2008 102.80 99.10 0.00 -0.84 1.18 9.28 /9.28 0.38 366
CanasarCrekno 2 1,200 9.28 30/04/2008 28/10/2009 - - - #N/ANA. [ #NJANA. |-

CantoT JHeprus 3,000 9.80 25/12/2007 25/12/2007 99.90 99.90 -0.08 0.57 10.58 / 10.58 0.14 496
CatypH HMO 1 1,500 8.90 23/03/2008 - 23/03/2008 100.77 100.77 - 1.07 6.97 1 6.97 0.37 144
CatypH HMO 2 2,000 9.25 21/03/2008 21/03/2008 20/09/2011 99.75 99.75 0.00 1.01 /1011 0.35 442
CatypH HMO 3 3,500 8.75 07/12/2007 06/12/2008 06/06/2014 98.68 98.68 0.00 -0.12 1.75 1 10.28 0.94 438
Cesepcranb AsTo 1,500 8.00 24/01/2008 21/01/2010 102.00 100.20 0.00 -0.41 7.58 | 7.58 1.91 151
Ceskabenb 1 500 1250  #N/ANAp - 06/10/2007 - - - - HNIANA. | #NJANA. |-

CeBkabenb 2 1,000 10.50 - 04/12/2007 28/11/2008 99.90 99.55 0.00 -0.36 -0.18 - /-

CeBkabenb 3 1,500 11.25 01/01/2008 27/03/2012 100.20 100.20 0.00 0.20 11.67 / - 314 525
Cubupckmit LieMeRT 800 13/12/2007 - 12/06/2008 - - #N/ANA. [ #NIANA. |-

Cubyp 1,500 7.70 08/11/2007 05/11/2009 01/11/2012 99.35 99.35 0.00 -0.40 343 /822 1.70 214
CHX3 1,000 12.00 01/04/2008 29/09/2009 97.70 97.70 13.84 / 13.84 154 752
COK-AsToKOMN. 1,100 12.00 2410412008 - 24]04/2008 99.08 99.08 1452 | 1452 0.42 858
TAVO 4,000 8.42 13/03/2008 11/09/2008 09/09/2010 97.72 97.72 0.00 0.29 351 /1154 0.76 568
B3 1,000 9.25 2171212007 20/06/2008 18/06/2010 99.85 99.65 0.25 0.65 2411986 0.56 414
TeHsop 500 12.20 20/11/2007 20/05/2008 17/11/2009 99.90 99.00 0.00 3.70 / 13.66 0.47 7
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
MpombiwneHHocmsb

TepHa 1 500 100  18/12/2007 18/12/2007 16/12/2008 100.40 97.00 - - - 1.29 / 1153 113 588
TepHa 2 1,500 1260  09/11/2007 - 04/11/2011 99.94 99.94 0.00 0.14 150 0.09 / 0.09 3.77 954
TexHoHukomb 1 1,500 10.00  14/11/2007 14/05/2008 11/11/2009 99.20 99.20 0.00 0.00 0.51 3.13 /11.89 0.46 611
TexHoHuKomb 2 3,000 970  13/03/2008 10/09/2009 07/03/2012 96.59 96.59 0.00 -0.13 -0.70 538 / 12.12 154 592
TpancMauw 1 1,500 1.00  01/12/2007 - 01/12/2007 - - - #NIANA. | #NJANA. |-

TpancMauw 2 4,000 8.60  14/02/2008 1210212009 10/02/2011 99.80 97.00 0.00 -0.94 -1.22 4.07 /10.18 113 425
YMMO 2 4,000 950  20/12/2007 19/06/2008 17/12/2009 99.85 99.85 0.00 0.10 0.76 2.99 /9.95 0.56 422
YHUKYM 1,000 1250 18/12/2007 18/12/2007 15/12/2009 99.14 99.14 0.00 -0.11 1.20 / 19.89 0.11 1368
YpansaroH3asop 1 2,000 940  01/04/2008 - 30/09/2008 99.75 99.75 0.00 0.15 9.91 /991 0.82 409
YpansaroH3asog 2 3,000 1010 02/04/2008 02/04/2008 05/10/2010 100.08 100.08 0.00 0.08 1.46 / 10.11 0.38 330
YpanXumMnact 500 1050  25/01/2008 - 21/01/2011 - - - #NIANA. | #NJANA.

Ypandnektpomeas 3,000 825  04/03/2008 02/03/2010 28/02/2012 99.68 98.50 0.00 - 2.09 4.96 | 8.87 1.98 273
OMATIbSIHC 2,000 10.00  11/01/2008 - 08/07/2011 99.05 99.05 0.00 -0.10 1057 / 10.57 2.79 424
OHepromal 700 1150  27/11/2007 27/05/2008 22/11/2011 102.44 99.92 0.00 1.43 1.19 136 / 9.52 051 384
OHeprocbep. pecypes 128 17.00  22/01/2008 18/01/2011 100.20 99.00 0.00 15.49 / - 221 950
TenekoMMyHukayuu, medua, mpaHcnopm

Aud 1,500 1175 19/12/2007 19/12/2007 17/06/2009 99.80 99.80 0.07 0.75 1.10 / 13.44 0.12 768
Axpren 200 12.00  18/01/2008 18/07/2008 17/07/2009 - - #NIANA. | #NIANA.| -

BonraTenexom 2 3,000 820  04/12/2007 02/12/2008 30/11/2010 100.42 100.42 - -0.58 0.07 2.86 /7.93 0.96 215
BonraTenexom 3 2,300 850  04/12/2007 - 30/11/2010 101.90 101.90 0.00 0.23 -0.20 7.94 /- 2.49 157
BonraTenexom 4 3,000 799 11/12/2007 08/09/2009 03/09/2013 100.62 100.13 0.00 - 0.21 2.63 /8.00 1.60 198
Danscesiab 2 2,000 885  05/12/2007 02/06/2010 30/05/2012 102.35 102.35 -0.15 117 470 /7.98 2.13 182
Danscesiab 3 1,500 860  05/12/2007 03/06/2009 100.70 100.70 - -1.17 - 8.28 /- 1.36 211
MctnaitH 2 3,000 10.50 22/11/2007 - 22/05/2008 99.99 99.95 0.00 0.13 -0.06 10.81 / 10.81 0.48 506
KO Asna ®uHaHC 1,000 13.00 23/04/2008 23/04/2008 21/04/2010 99.70 99.70 0.00 0.66 -0.30 8.37 1 14.12 0.42 823
Wtepa 2,000 9.75 07/12/2007 07/12/2007 100.14 100.14 0.00 0.04 0.35 8.34 /834 0.09 282
MITC 4 1,500 7.10 23/04/2008 22/04/2009 102.00 102.00 2.00 5.75 [ 5.75 135 9
MITC5 1,500 7.10 27/11/2007 25/05/2010 99.65 99.65 -0.35 7.38 1738 2.16 150
MerachoH 3 3,000 9.25 15/04/2008 15/04/2008 99.95 99.95 - - 9.56 / - 0.42 394
MMK TpaHcduHaHe 650 11.50 10/01/2008 10/07/2008 99.95 99.95 0.00 0.45 11.85 / 11.85 0.60 601
PXA 2 4,000 7.75 05/12/2007 05/12/2007 100.19 100.19 0.00 0.12 572 | - 0.09 32
PXA 3 4,000 8.33 05/12/2007 02/12/2009 102.90 102.75 - 0.13 6.97 / - 1.78 93
PXA 5 10,000 6.67 24/01/2008 22/01/2009 99.90 99.90 0.05 0.43 6.86 / - 111 106
PXA 6 10,000 7.35 14/11/2007 10/11/2010 101.18 101.18 0.07 1.00 7.03 / - 251 86
PXn 7 5,000 7.55 14/11/2007 07/11/2012 102.79 102.79 0.19 1.59 7.00 / - 3.88 75
CeBepo-3anaaHblit Tenekom 2 1,500 7.50 #NIAN Ap - 03/10/2007 - - - - #N/AN.A. [ #NIANA. |-

Cesepo-3anaaHblit Tenekom 3 3,000 9.25 29/11/2007 28/02/2008 24/02/2011 100.55 100.40 0.00 -0.03 0.78 1 7.99 0.30 246
Cesepo-3anaaHblit Tenekom 4 2,000 8.10 13/12/2007 08/12/2011 101.15 101.15 0.00 - 8.00 / - 3.24 171
CubupbTenekom 5 3,000 9.20 25/04/2008 - 25/04/2008 101.00 101.00 0.80 719 /- 0.45 164
CubupbTenekom 6 2,000 7.85 20/03/2008 18/09/2008 16/09/2010 101.05 101.05 1.55 2.09 /6.70 0.81 102
CubupbTenekom 7 2,000 8.65 21/11/2007 20/05/2009 103.90 101.10 1.00 0.80 7.04 | - 135 114
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
TenekoMMmyHukayuu, medua, mpaHcnopm

Cmaprc 3 1,000 1410 01/04/2008 30/09/2008 29/09/2009 99.00 99.00 0.26 7.71 / 15.85 0.76 971
Tpacaapo 2,500 10.66  07/02/2008 05/02/2009 98.20 98.20 0.30 1257 | 1257 1.06 652
YPCW 4 3,000 999  01/11/2007 01/11/2007 - - - #NIANA. | #NJANA. |-

YPCU'5 2,000 919 17/04/2008 - 17/04/2008 100.75 100.62 0.00 0.12 0.29 778 /- 0.43 223
YPCW 6 2,000 820  22/11/2007 20/11/2008 17/11/2011 100.65 100.36 0.00 0.18 1.09 209 /7.84 0.93 207
YPCU 7 3,000 840  18/03/2008 17/03/2009 13/03/2012 100.30 100.30 0.05 -0.35 2.70 1 8.32 1.22 244
Yetb-Tlyra 600 990  15/11/2007 11/02/2010 99.00 99.00 0.00 1081 / - 1.83 458
LlexTp. Tenerpach 3 700 9.75  02/01/2008 01/04/2009 101.42 101.42 - - 8.96 / - 1.22 303
Liexprenexom 4 7,000 1380  19/02/2008 - 21/08/2009 110.27 110.27 -0.46 1.27 774 1774 152 176
Liexprenexom 5 3,000 809  04/03/2008 02/09/2008 30/08/2011 100.07 100.07 0.00 0.07 0.47 181 /8.14 0.76 243
JifproHuoH 1,500 1350  13/11/2007 10/11/2009 99.72 99.72 -0.06 0.44 1212 [ 12.12 159 609
lOxTeriekom 3 3,500 900  09/04/2008 10/10/2009 100.10 100.10 0.00 8.61 / 8.61 1.68 256
IOxTerekom 4 5,000 10.00  12/12/2007 09/12/2009 102.20 102.20 - 0.29 - 9.14 / - 175 253
10T3iip 2 1,000 995  11/12/2007 - 10/03/2009 99.25 98.80 0.00 -0.17 1.37 1117 / 11.17 115 516
10T3iip 3 2,000 1040  18/12/2007 16/12/2008 14/12/2010 98.00 96.50 0.00 -0.18 4.96 | 13.50 0.94 744
BaHku u ¢puHaHCHI

A6coriot 2 1,000 800  31/12/2007 30/06/2008 100.90 100.90 - 0.90 6.77 1 6.77 0.61 115
AsrobaH WHescT 250 13.00  25/12/2007 23/09/2008 99.25 99.25 0.00 - 14.63 / 14.63 0.74 856
AVXK KO 1,000 900  26/02/2008 23/08/2011 100.08 100.08 0.00 - -0.32 9.17 /- 2.99 293
AVKK 2 1,500 11.00  01/02/2008 01/02/2010 107.70 107.70 0.20 0.50 7.36 /- 1.88 129
AVXKK 3 2,250 940  15/01/2008 15/10/2010 103.80 103.40 0.00 -0.20 -1.40 8.26 / - 2.42

AVKK 4 900 870  01/11/2007 01/02/2012 - - - #NIANA. | #NJANA. |-

AVXKK 5 2,200 735  15/01/2008 15/10/2012 100.19 99.85 0.00 - 755 /- 3.90 130
AVXK 6 2,500 7.40 15/01/2008 15/07/2014 100.20 99.70 0.00 - 1.05 7.62 [ - 4.96 131
AVXKK 7 4,000 7.68 15/01/2008 15/07/2016 101.36 101.36 0.00 0.01 1.38 7.68 [ - 5.97 129
AVXK 8 5,000 7.63 15/12/2007 15/06/2018 101.19 101.19 0.00 0.04 124 7.68 [ - 471 119
AVXK 9 5,000 7.49 15/11/2007 15/02/2017 100.50 100.50 0.00 1.46 7.62 | - 5.21 122
AK Bapc 2 1,500 8.00 24/01/2008 - 22/01/2009 98.52 98.52 0.00 -0.38 9.50 / 9.50 1.07 361
AkunbaHk 600 11.60 24/04/2008 24/04/2008 23/04/2009 99.20 98.50 0.00 -1.15 474 | 14.64 0.42 870
Anbeha baHk 2 2,000 6.88 02/04/2008 02/04/2008 31/03/2010 - - #NJANA. [ #NIANA.| -

Bank CankT-TMeTep6ypr 1,000 9.00 18/12/2007 19/06/2008 22/06/2009 100.00 100.00 - 1.25 175 3.59 /19.29 0.57 364
Bre 500 15/11/2007 12/02/2009 98.20 98.20 0.00 2.20 142 142 1.27 -429
BEPP 575 10.00 06/01/2008 11/10/2009 112.40 112.20 0.00 3.49 /349 174

Boapoxaenue 3,000 8.95 05/03/2008 - 03/03/2010 101.68 99.00 0.00 8.97 / - 1.97 282
BTE 4 5,000 6.30 20/03/2008 20/03/2008 19/03/2009 99.55 99.55 0.00 -0.18 212 | 7.62 0.36 207
BTB 5 15,000 5.90 24/01/2008 25/04/2008 17/10/2013 - #NJANA. [ #NIANA.| -

BTE 6 15,000 5.75 16/01/2008 16/07/2008 06/07/2016 - - - #NJANA. [ #NIANA.| -

a3baHk 750 10.50 20/11/2007 13/12/2007 25/11/2008 100.05 99.82 - 0.19 0.60 / 5.47 0.05 5
l"asnpombaHk 1 5,000 7.10 31/01/2008 27/01/2011 97.95 97.95 0.00 -0.13 797 [ - 2.69 177
l"asnpombaHk 2 5,000 6.54 28/11/2007 - 20/11/2013 99.94 99.79 0.00 0.03 6.67 / 6.67 4.65 287
I'no6akc 2,000 11.00 13/03/2008 13/03/2008 15/03/2010 98.51 98.51 0.00 -0.11 0.11 10.76 / 15.79 0.32 974
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
baHku u puHaHCHbI

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

EspoKommepy 1 1,000 1150  21/12/2007 21/12/2007 18/12/2009 99.70 99.70 0.00 0.90 /1391 0.12 813
EspoKommepy 2 3,000 949 13/12/2007 12/06/2008 10/06/2010 97.10 97.10 0.00 352 / 15.05 0.52 906
EspoKommepy 3 3,000 949 13/12/2007 12/06/2008 10/06/2010 97.10 97.10 0.00 352 / 15.05 0.52 906
XunCouVinotexa 1 600 24/04/2008 - 22/10/2009 - - #NIANA. | #NJANA. |-

KunCouVinotexa 2 1,500 11.00  17/04/2008 17/04/2008 15/04/2010 99.60 98.56 0.00 0.58 0.93 253 /1352 0.41 767
Kunduraxc 500 925  21/12/2007 19/12/2008 - - - #NIANA. | #NJANA. |-

3eHuT 2 2,000 839  16/02/2008 16/02/2009 99.30 98.75 - 0.51 939 /- 1.14 348
3enuT 3 3,000 845  14/11/2007 - 09/11/2011 100.05 99.92 0.00 0.08 0.08 /0.08 3.86 334
3enuT 4 3,000 8.13  04/04/2008 04/04/2008 06/04/2010 99.70 99.45 0.00 0.16 1.64 /9.35 0.39 370
WrsectToprbark 2 350 1025 15/04/2008 14/10/2008 - #NIANA. | #NJANA. |-

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

Keap 2 1,000 1115 18/12/2007 18/03/2008 15/09/2009 99.90 99.30 0.00 0.30 0.20 255 /12.78 0.33 701
Kut ®uHarc 2 2,000 10.00  17/03/2008 17/09/2008 23/03/2010 99.82 99.82 0.00 0.16 0.36 3.90 / 10.45 0.78 464
KMB 2 3,400 7.75  05/12/2007 03/12/2008 30/11/2011 - #NIANA. | #NJANA.| -

Kpeawt Espona 3 3,500 794  06/02/2008 06/08/2008 03/02/2010 - - - #NIANA. | #NJANA.| -

TNokoBark 2 500 10.65 - 22/04/2008 100.10 98.40 0.00 - - - -

Macrep6atk 2 1,000 1150 23/11/2007 - 23/05/2008 99.31 99.31 - -0.02 0.40 13.18 / 13.18 047 730
Macrep6ark 3 1,200 1175 05/12/2007 05/12/2007 30/11/2011 97.38 97.38 0.00 -2.62 12.72 | 45.62 0.07 3612
MOM 3 6,000 850  03/04/2008 02/10/2008 01/10/2009 99.50 99.50 0.00 0.00 450 19.27 0.83 348
Megsenb 750 12.80  05/12/2007 03/09/2008 01/09/2010 99.99 99.99 4.02 | 13.42 0.70 746
MVA 1 2,200 10.00 - 13/12/2007 20/09/2012 105.00 105.00 0.00 0.50 0.75 - -

MVIA 2 1,000 860  07/11/2007 - 09/08/2008 - - - - #NIANA. | #NJANA. |-

MWA 3 1,500 9.40 29/11/2007 26/02/2009 23/02/2012 100.15 99.45 0.00 0.30 8.78 /9.91 113 398
MKB 2 1,000 10.40 06/12/2007 06/12/2007 04/06/2009 100.55 99.90 0.13 0.50 / 8.06 0.09 256
MJIK ®unanc 550 12.90 2410172008 - 23/07/2009 99.96 95.00 0.00 15.39 / 15.39 1.39 903
MMB 2 3,000 6.50 13/02/2008 13/02/2008 11/02/2009 - - - #N/ANA. [ #NJANA.] -

MOWA 1 1,500 9.00 2171212007 - 2171212010 99.00 97.25 - 10.13 /10.13 1.95 385
MOWA 2 3,000 7.99 07/03/2008 19/12/2007 07/09/2011 98.60 98.60 0.00 8.68 /21.72 2.56 249
MOWUTK 1 3,000 9.00 27103/2008 - 26/09/2009 96.50 96.50 0.00 -0.15 - 12,54 | - 1.03 590
MOWUTK 2 4,000 8.99 26/03/2008 26/03/2009 26/03/2011 95.75 95.75 0.00 -3.25 5.35 / 12.75 119 664
Moc. 3anor. Bank 800 11.65 16/11/2007 - 17/11/2009 100.00 98.00 0.00 -1.00 0.74 12.58 / 12.58 1.60 3077
MocKommepubatk 1 1,000 9.30 05/12/2007 05/12/2007 10/12/2008 99.93 99.82 0.00 0.92 /10.72 0.09 511
MocKommepubatk 2 3,000 8.40 19/02/2008 19/08/2008 15/02/2011 - - #N/ANA. [ #NJANA.] -

MocKommepubatk 3 5,000 8.70 19/12/2007 17/06/2009 12/06/2013 98.95 98.95 3.05 2.89 /9.62 1.38 361
Homoc 6 800 10.03 #N/AN Ap - 16/08/2007 - #N/ANA. [ #NIANA. |-

Homoc 7 3,000 8.25 18/12/2007 18/12/2007 16/06/2009 99.94 99.85 0.00 0.03 0.09 0.74 /9.14 0.12 359
HOK 1,000 9.80 07/11/2007 09/05/2008 12/05/2009 - - - #N/ANA. [ #NJANA.] -

OMXK 1,000 9.24 26/02/2008 21/02/2012 99.00 99.00 9.75 / - 327 347
Oprpac6aHk 500 10.00 10/02/2008 10/02/2009 - - #N/ANA. [ #NJANA. |-

MeTpokommeply 2 3,000 8.50 27102/2008 31/08/2009 99.84 95.50 0.56 -1.32 10.15 / - 1.58 404
31 okTs6ps 2007 1. Crp.22/38



U®K Anemap2ExeaHeBHbIN BtonneTeHb MHBECTOPA

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

Mpobuatec 5 1,000 969  30/04/2008 01/08/2008 29/04/2009 - #NIANA. | #NJANA.| -

Mpocesiabbank 4 600 820  01/11/2007 - 01/11/2007 - - #NIANA. | #NJANA. |-

Mpocasiabbank 5 4,500 799 22/11/2007 21/05/2009 17/05/2012 98.70 98.70 -1.18 3.20 / 9.09 1.32 313
nenr 1,100 1170 21/04/2008 20/10/2008 19/10/2009 - - - #NIANA. | #NIANA.| -

M3B NuauHr 500 1250  26/03/2008 26/03/2008 23/09/2009 100.49 100.49 245 1147 0.36 575
PeHeccatc Kanuran 2,000 1045 04/03/2008 02/09/2008 02/03/2010 99.40 98.60 0.00 1.00 4.38 /12.04 0.73 615
PeHHIc 750 1040 01/04/2008 01/04/2008 30/03/2010 100.00 98.50 - 2.18 / 12.61 0.38 684
Poc6ak 3,000 789 15/02/2008 15/02/2009 100.00 100.00 - 0.84 7.88 /7.88 115 204
PCXB 1 3,000 720 05/12/2007 04/06/2008 99.80 99.80 0.00 0.00 0.23 7.76 1 7.76 0.54 212
PCXEB 2 7,000 785  21/11/2007 - 16/02/2011 100.30 100.30 -0.04 1.00 797 /- 2.68 176
PCXEB 3 10,000 734 21/02/2008 18/02/2010 09/02/2017 99.20 99.20 0.00 0.05 0.85 2.06 / 7.87 1.98 177
PTK-Nuaukr 4 2,250 880  08/04/2008 08/04/2008 100.15 100.15 8.60 / 8.60 0.40 299
PTK-Nuaukr 5 2,250 835  14/02/2008 12/08/2010 98.00 98.00 9.38 /9.38 2.28 366
Pycckuit Ctangapt 3 2,000 8.40 #N/AN Ap - 22/08/2007 - #N/AN.A. [ #N/ANA. |-

Pyccxuii Ctanpapt 5 5,000 850  13/03/2008 11/09/2008 09/09/2010 99.10 96.76 0.00 0.79 2.69 345 /1135 0.77 549
Pycckuii CTanpapt 6 6,000 8.15  13/02/2008 11/02/2009 09/02/2011 95.95 94.79 - - 4.95 | 12.49 1.10 645
Pyccxuii Ctanpapt 7 5,000 850  25/03/2008 25/03/2008 20/09/2011 98.41 98.41 0.00 0.11 0.96 1.32 / 13.05 0.35 726
Pycckuii CTanpapt 8 5,000 825  18/04/2008 17/10/2008 13/04/2012 96.40 96.08 0.00 0.74 2.80 / 12.89 0.84 693
Pyc®anaHcbank 1 1,500 765  04/12/2007 02/12/2008 - #NIANA. | #NJANA. |-

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

Pyc®ataHcbak 4 4,000 7.74  15/02/2008 12/02/2010 98.13 97.63 0.00 0.05 -1.42 8.97 /- 1.94 282
PycbBaHk 1 1,400 10.00  20/03/2008 - 19/03/2009 98.72 98.72 0.00 0.22 0.72 11.31 /1131 1.18 529
PycbBaHk 2 2,000 950  21/02/2008 22/08/2008 2210212010 97.80 97.80 0.00 -1.90 10.86 / 12.77 0.70 690
CBs3bbaHk 2,000 8.90 24/01/2008 23/04/2009 21/04/2011 98.00 98.00 0.00 4.67 110.79 1.26 477
CesepHas Kasna 1,000 10.75 03/01/2008 02/10/2008 01/10/2009 - #NJANA. [ #NJANA.| -

CnaslHeBcTbaHk 2 900 9.50 28/04/2008 27/10/2008 - - - #NJANA. [ #NJANA. |-

CobuHBaHk 2,000 12.00 14/11/2007 - 13/05/2009 100.07 100.07 -0.12 0.26 / 0.26 1.45 453
ConupapHocTb 1 1,000 10.75 04/12/2007 04/12/2007 01/12/2009 99.10 99.10 0.00 0.10 0.50 0.92 1 22.22 0.08 1581
ConupapHocTb 2 950 10.70 20/01/2008 22/04/2008 20/04/2010 99.00 99.00 -0.65 3.69 /13,52 0.41 768
Coto3 1 1,000 9.25 24/01/2008 13/12/2007 24/04/2008 99.77 99.77 -0.53 10.10 / 11.78 0.11 611
Cot03 2 2,000 8.37 04/04/2008 05/10/2009 100.00 100.00 0.00 0.01 8.54 | - 1.67 247
CnpyT bank 1 500 9.25 15/11/2007 - 15/11/2007 100.00 100.00 9.48 /9.48 0.04

CnpyT bark 2 1,000 10.74 06/12/2007 05/06/2008 31/05/2012 98.15 97.60 0.00 - -0.14 1.95 /1531 0.50 931
CTUH 300 15.50 01/04/2008 01/04/2008 100.97 100.97 - 0.16 - 13.39 / 13.39 0.37 755
CypocTtpouTenbHblit bank 1 1,500 03/01/2008 - 02/07/2009 99.41 99.41 0.00 -0.28 -0.09 0.35 /035 1.67 -547
CypocTpouTenbHblit bank 2 1,000 9.50 14/12/2007 13/06/2008 11/06/2010 99.17 99.17 0.00 -0.33 2.66 /11.18 0.54 540
TathHK 500 11.00 06/02/2008 06/02/2008 100.00 100.00 11.16 / 11.16 0.24 550
Tat®oHp 3 1,500 10.00 20/11/2007 19/05/2009 100.00 100.00 0.10 0.10 0.35 /0.35 151 469
TK ®uHanc 1,000 10.50 20/03/2008 - 18/09/2008 100.49 100.49 10.13 / 10.13 0.78 431
TpawxcKanutan 800 9.20 27/11/2007 29/05/2008 01/06/2009 100.00 98.00 0.00 4.14 [ 11.46 0.51 577
TpaHcPuHaHC 3,000 10.50 25/12/2007 25/09/2009 100.50 99.00 0.00 11.08 / - 157 503
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TypaHanem 3,000 7.75  08/04/2008 06/10/2009 - - - #NIANA. | #NJANA. |-
YBPP 2 1,000 1025 03/01/2008 02/07/2009 98.60 98.60 054 11.65 / 11.65 1.38
YpanfluaunrLiexp 1,000 10.00  23/04/2008 28/10/2009 97.06 93.97 0.00 -4.49 -3.90 13.00 / 13.00 1.65
YPCA1 1,500 765  24/01/2008 24/04/2008 - - - #NIANA. | #NJANA. |-
YPCA 2 1,500 760  14/12/2007 12/12/2008 96.45 96.45 - 11.48 / 11.48 0.96
YPCA 3 3,000 960  06/12/2007 04/06/2009 99.47 99.47 033 0.67 10.20 / - 133
YPCA5 3,000 10.05  22/04/2008 18/10/2011 100.02 100.02 0.00 0.02 0.27 1029 / - 3.05
XKo 2 3,000 925  13/11/2007 12/05/2009 11/05/2010 97.00 97.00 0.66 3.25 7.24 | 11.76 1.25
XKo 3 3,000 945  20/12/2007 18/09/2008 16/09/2010 98.49 98.49 - 0.29 059 361 /1174 0.76
XKo 4 3,000 995  16/01/2008 15/10/2008 12/10/2011 98.50 98.50 0.00 172 296 / 12.14 0.82
XMITK OtkpbiTve 200 11.00  13/11/2007 - 11/11/2008 99.45 99.45 0.00 - 12.08 / - 0.86
LienpWHsectBank 2 1,500 10.00  10/11/2007 11/05/2008 11/11/2009 100.07 100.00 0.00 -0.02 2.65 /10.16 0.46
JKenoBank 1,000 10.75  25/12/2007 25/12/2007 29/12/2009 99.60 99.60 -0.30 0.60 0.95 / 14.09 0.13
Onemre 200 20/11/2007 08/02/2008 - - - #NIANA. | #NJANA. |-
IOHacTpym GaHk 1,000 11.00  19/02/2008 17/02/2009 99.00 99.00 -0.95 3.43 /343 121
Jleekass u nuweeass NnPOMbIWNEHHOCMb

Arpokom 1,500 25/12/2007 21/06/2011 - - - #NIANA. | #NJANA. |-
ArpoxonauHr 1,000 1275 18/01/2008 - 24/07/2009 99.40 99.40 - 0.16 13.80 / 13.80 1.38
AnapywkuH 2 1,000 1230 28/11/2007 25/11/2009 23/11/2011 99.50 99.50 0.00 - 6.94 / 12.96 159
Antan 150 01/01/2008 30/06/2009 97.85 97.85 0.00 17.85 131 /131 1.64
BanTuka 1,000 875  20/11/2007 20/11/2007 - - - #NIANA. | #NJANA. |-
BanTumop 3 800 1125 15/11/2007 - 15/05/2008 100.00 99.65 0.00 -0.18 0.17 1191 /11.91 0.46
BopoauHo 2,500 1050 19/12/2007 18/06/2008 16/12/2009 99.45 99.45 0.00 -0.55 350 / 11.70 0.54
BB[ 2 3,000 9.00 19/12/2007 - 15/12/2010 102.40 102.40 -0.39 0.60 8.27 | - 251
Boxckas TekcTunbHas 1,000 12.50 21/12/2007 21/12/2007 18/12/2009 99.74 99.74 0.00 0.95 / 14.62 0.12
Bonwwe6Hblit kpait 500 11.50 04/12/2007 - 02/12/2008 - - - #NJANA. [ #NIANA. |-
BocTok-Cepauc 1,500 10.99 13/03/2008 13/03/2008 10/09/2009 100.00 100.00 0.57 0.05 221 /1121 0.33
[biMoB 800 10.99 02/11/2007 02/05/2008 30/10/2009 - - - - #N/ANA. [ #NJANA.| -
3epHoBas koM. Hactiowwa 1,000 12.50 21/12/2007 20/06/2008 18/12/2009 100.00 100.00 0.00 0.50 -0.03 3.88 /12.82 0.54
WHTypuct 1,000 9.00 23/04/2008 - 21/04/2010 99.75 98.45 0.00 - 9.64 | - 2.08
Kapart 2 500 12.00 25/12/2007 25/12/2007 22/12/2009 99.80 99.80 0.00 0.26 0.95 / 13.54 0.13
KBK YepeLumyLuku 700 11.30 03/03/2008 - 02/03/2009 100.00 97.50 0.00 -1.35 3.92 /392 1.25
KpacHbiin boratbipb 2,000 11.00 14/02/2008 14/02/2008 11/02/2010 100.00 99.00 0.00 -0.50 1.65 / 13.06 0.26
Maxees 600 12.30 04/12/2007 03/06/2008 01/06/2010 99.00 97.50 0.00 -1.75 3.66 / 16.04 0.49
MenbH. komB. B COKIbH. 1,000 28/02/2008 - 26/02/2009 - - - #N/ANA. | #NIANA. |-
Mutnena ®ya 1,000 12.50 20/11/2007 19/02/2008 16/02/2010 99.99 99.99 - 1.70 / 13.10 0.26
MKX 2 1,000 12.90 26/02/2008 26/02/2008 25/08/2009 99.70 99.70 - -0.30 2.52 11091 0.29
MsicHas kopn. EBpocepauc 1,500 13.25 18/12/2007 18/12/2007 99.12 99.12 -0.48 -0.98 21.59 / 21.59 0.11
Hosble YepemyLukm 2 300 11.30 22/01/2008 22/04/2008 100.00 100.00 0.00 1.50 11.78 /1 11.78 0.42
HyTpulHBecTXonanHr 1,200 9.50 11/12/2007 09/06/2009 98.90 98.90 -0.60 447 | 4.47 1.46
Owmena 50 1800  #N/ANAp 03/10/2007 - HNIANA. | #NJANA. |-
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OCT 2 1,000 08/11/2007 08/05/2008 - #NIANA. | #NJANA. |-

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

0X3 900 21/11/2007 21/05/2008 18/11/2009 104.99 104.99 0.00 0.00 -2.35 / -8.38 2.10 -830
OyaKoBo 2 1,500 850  21/03/2008 - 19/09/2008 99.00 99.00 0.00 2.25 9.92 /- 0.79 186
MapHac 2 1,000 10.80  22/11/2007 19/11/2009 17/11/2011 93.60 86.25 0.00 - 9.26 / 17.76 158 1115
PyceKkuii TexcTurb 2 1,000 1275 06/03/2008 05/03/2009 99.39 99.39 1.14 181 13.66 / 13.66 111 774
Pyccxkuit Texkctunb 3 1,200 1450 22/04/2008 - 20/10/2009 100.00 100.00 0.00 0.08 15.02 / 15.02 155 861
Pycckue macna 1,000 1250 03/04/2008 02/10/2008 29/03/2012 96.47 96.47 0.00 -1.53 3.69 / 17.45 0.76 1120
CaH WTep6pio 2 4,000 800  14/02/2008 13/08/2009 97.00 97.00 - -2.25 - 10.10 / - 152 401
Cureprus 1,000 23/04/2008 22/04/2009 100.00 100.00 0.00 0.24 0.35 0.00 /0.00 1.48 576
Cnaprak T[L 500 13.00  23/01/2008 23/01/2008 100.00 100.00 0.00 -0.05 0.00 13.18 / 13.18 0.20 743
Tanocro 2 1,000 10.00  07/03/2008 06/03/2009 99.33 99.33 0.00 -0.02 10.80 / 10.80 1.15 482
Xne63asog Ne28 2 75 12.00  11/12/2007 - 09/12/2008 - - - #NIANA. | #NJANA. |-

Yepku3oBo 2,000 885  04/12/2007 02/06/2009 31/05/2011 99.78 99.78 0.00 -0.22 0.86 419 /9.9 1.34 321
OpKOH NpoayKT 1,200 11.40  13/03/2008 13/03/2008 10/09/2009 100.00 98.90 0.00 - -0.45 2.61 /1330 0.33 750
J0KO 2 1,500 1050  25/01/2008 25/01/2008 22/01/2010 99.45 99.45 0.16 0.34 1.38 / 13.17 0.21 744
FOHMMUNK 2,000 975  11/03/2008 08/09/2009 06/09/2011 99.15 99.15 -0.32 -0.84 5.25 / 10.51 156 439
Topeoens

Astommp 1 1,000 1.00  04/03/2008 - 01/09/2009 - - #NIANA. | #NJANA. |-

AsTommp 2 2,000 10.75  26/12/2007 2411212008 23/06/2010 97.70 97.70 0.00 045 5.90 / 13.35 0.95 730
ANnn 1,500 1099 22/02/2008 - 21/08/2009 97.20 97.20 - 1.70 13.15 / 13.15 1.46 691
Anbkop 1,500 1075 11/12/2007 11/12/2007 08/12/2009 99.95 99.66 0.00 0.01 1.90 0.67 / 12.67 0.10 696
Anexa 36.6 3,000 989  01/01/2008 01/07/2008 30/06/2009 99.95 99.95 - 0.25 0.70 1015 / 12,51 0.57 664
ApbGar Mpectink 1,500 10.50 21/12/2007 20/06/2008 98.75 98.75 0.00 3.65 12.94 | 12.94 0.54 705
Atnant M 1,000 12.25 15/11/2007 - 13/11/2008 99.95 99.50 0.00 -0.26 11.90 / 11.90 0.86 1341
baHaHa-Mama 1,000 12.00 25/04/2008 24/10/2008 23/10/2009 99.90 99.90 -0.10 6.29 / 12.47 0.85 652
baxetne 1,000 11.25 21/11/2007 21/05/2008 19/05/2010 99.90 99.90 0.00 0.10 0.90 257 [11.74 0.47 596
BenasKomnnekt Mntoc 500 12.60 24/04/2008 24/04/2008 22/10/2009 99.98 99.98 0.00 3.18 /13.03 0.43 720
Benbiit Pperat 1,000 14.50 13/12/2007 - 17/12/2009 99.11 99.11 0.00 -0.39 - 15.85 / - 1.59 935
Bpasepc 500 12.50 20/12/2007 21/12/2007 25/12/2009 99.70 99.70 0.00 - 0.70 245 | 15.42 0.12 955
Buktopus 1 1,500 10.40 31/01/2008 29/01/2009 100.00 100.00 0.00 0.55 0.85 10.64 / 10.64 1.06 470
Buktopus 2 1,500 10.89 19/02/2008 - 16/02/2010 100.17 100.17 0.00 0.03 1.97 11.08 / - 1.85 484
["a3akc 1,000 10.50 20/12/2007 19/06/2008 16/12/2010 100.00 99.05 0.00 1.01 2.37 11157 0.55 577
[hxeir-Ocp-Cun 1 2,000 9.25 24/04/2008 23/10/2008 20/10/2011 97.99 97.99 0.54 2.94 111.80 0.86 589
[hxeir-Ocp-Cun 2 1,200 5.00 04/12/2007 - 04/12/2007 - - - #NJANA. [ #NJANA. |-

[Ilvkas Opxupes 1,000 13.00 10/01/2008 10/07/2008 09/04/2009 99.70 99.70 0.00 -0.10 6.79 / 14.14 0.59 817
Iuken 3,000 9.25 20/03/2008 - 17/03/2011 95.50 94.00 0.00 - -0.15 11.46 | - 2.64 509
Dukene TperauHr 1,800 11.00 20/01/2008 20/01/2008 20/07/2009 100.00 99.00 0.00 -0.50 1.74 | 13.58 0.20 788
[omodpnHaHe 1,000 12.50 14/02/2008 - 14/02/2008 99.00 99.00 0.00 -0.50 -0.70 16.59 / 16.59 0.25 1059
Espocetb 2 3,000 10.25 04/12/2007 04/12/2007 02/06/2009 99.57 99.57 0.01 0.84 0.88 / 15.30 0.08

EpuHas Espona 1,200 10.75 17/04/2008 16/10/2008 14/10/2010 100.00 100.00 3.65 /11.03 0.84 516
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Wmnnoaust 300 1125 30/01/2008 30/07/2008 99.80 99.80 - 0.25 11.81 / 11.81 0.65 595
Whkom-Napa 1 700 1200 22/11/2007 22/11/2007 100.04 99.90 0.00 - 12.96 / 12.96 0.05 722
Wrkom-Napa 2 1,400 1200  16/11/2007 - 12/02/2010 100.00 100.00 - 0.01 0.25 12,55 | 12.55 176 625
Wrkom-Napa 3 2,000 11.00  14/12/2007 12/06/2009 10/06/2011 98.14 98.14 0.00 3.37 591 / 12.85 131 669
WHmapko 1,000 1050 21/12/2007 - 19/12/2008 99.70 99.70 0.00 - - 157 / 157 1.07 -409
WHnpom 2 1,000 880  17/01/2008 15/01/2009 15/07/2010 100.50 98.70 -0.05 0.40 4.26 19.34 1.06 347
WHnpom 3 1,300 895  21/11/2007 18/05/2011 100.20 99.15 - 0.02 -0.41 9.26 /9.26 2.75 300
WUckpacodt 2 300 1330 04/03/2008 - 02/03/2010 102.80 100.86 0.00 -0.17 -1.17 12.74 | - 1.83 641
Kapo 700 1250 25/12/2007 24/06/2008 2211212009 100.00 99.70 0.15 0.10 -0.35 4.00 /13.08 0.55 720
Kapycenb GuHanc 3,000 975  20/03/2008 18/09/2008 12/09/2013 99.39 99.39 0.00 0.01 0.39 1.65 / 10.74 0.78 491
Koneika 1 1,200 940  18/12/2007 - 17/06/2008 97.00 97.00 0.00 0.38 -1.19 15.25 | 15.25 0.53 922
Koneiika 2 4,000 870  21/11/2007 18/02/2009 15/02/2012 92.99 92.99 0.11 -351 4.71 | 1553 1.06 929
Koneika 3 4,000 980  21/11/2007 20/08/2008 15/02/2012 95.45 94.50 0.00 -0.03 -3.93 11.78 / 16.26 0.67 1013
NasepHa 1,000 11.00  10/04/2008 - 08/04/2010 100.03 100.03 - 11.28 / 11.28 1.97 502
TBP WHteptpeiia 300 1490  29/11/2007 29/05/2008 26/11/2009 99.98 99.95 0.00 4.35 | 15.46 0.47 944
M. Bugeo 2,000 10.00  21/11/2007 18/11/2009 100.20 96.50 0.00 - 1.10 / 1.10 1.95 3571
Markur 1 2,000 934 21/11/2007 19/11/2008 100.66 100.46 0.00 0.02 0.32 8.96 /- 0.91 314
Markut 2 5,000 820  28/03/2008 23/03/2012 100.30 100.30 - 2.62 8.28 /- 2.05 184
Mapra 1 700 14.84  22/11/2007 22/05/2008 98.31 98.31 031 071 1891 / 18.91 0.44 1262
Mapra 2 1,000 1200 05/12/2007 - 06/12/2009 99.70 99.70 0.10 0.10 1252 [ 12.52 1.63 624
Mapra 3 2,000 13.00  01/02/2008 01/02/2008 02/08/2011 98.20 98.20 0.06 117 1.40 / 21.30 0.21 1447
Matpuya 1,200 12/12/2007 10/12/2008 95.40 95.40 - - -1.05 4.32 1432 1.07 -137
MuHHecko 500 1375 13/12/2007 10/12/2009 100.05 100.05 0.00 -0.70 0.15 1417 [ - 159 778
Mup 1,000 10.50 27/12/2007 27/12/2007 100.20 99.95 0.00 0.08 10.06 / 10.06 0.14 447
MoHeTka 1,000 10.70 15/11/2007 14/05/2009 99.90 99.90 0.15 0.35 0.35 / 0.35 1.46 755
MocO6nla3 1,000 10.75 22/12/2007 - 21/12/2008 - - - #NJANA. [ #NIANA. |-

Hartyp Mpoaykt 2 1,000 10.75 18/12/2007 18/12/2007 16/06/2009 100.10 100.10 - 1.30 0.81 /10.01 0.12 443
MapkeTXonn 300 13.10 03/01/2008 02/10/2008 01/04/2010 100.17 100.17 0.00 - - 13.66 / 13.53 1.84 762
[MatepcoH 2,000 10.00 20/12/2007 19/06/2008 17/12/2009 99.30 99.30 0.00 0.93 -0.45 3.44 111.62 0.55 581
MpoTexk 5,000 8.90 07/11/2007 04/11/2009 02/11/2011 97.38 97.38 -0.12 -0.42 0.46 5.52 /10.64 1.63 447
MsTepouka 1 1,500 1145 14/11/2007 12/05/2010 - HNIANA. [ #NIANA. |-

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

PKC 1,500 10.20 16/04/2008 15/10/2008 15/04/2009 100.02 100.02 - 0.02 3.28 1499 0.89 -67
PocuHTep 2 400 10.00 02/01/2008 - 02/07/2008 100.00 100.00 0.00 - - 10.37 /10.37 0.59 461
PocuHTep 3 1,000 10.75 30/11/2007 30/05/2008 26/11/2010 99.95 99.20 0.00 -0.43 0.08 224 111.82 0.50 603
Camoxsan 1,500 11.40 23/04/2008 23/04/2008 21/10/2009 99.99 99.99 0.00 0.24 0.24 2.85 1 11.73 0.43 597
CanBent 1,000 10.00 05/12/2007 03/12/2008 99.95 99.55 0.08 10.49 / 10.49 0.93 460
COPYC 1,200 10.20 08/11/2007 - 05/11/2009 100.00 100.00 0.00 0.14 1.10 0.11 /011 1.97 490
CronunyHble FacTpoHOMbI 1,500 8.60 21/02/2008 21/08/2008 20/08/2009 - - - - #NJANA. [ #NJANA.| -

TexHocuna 2,000 10.00 29/11/2007 29/05/2008 26/05/2011 98.50 98.50 0.00 0.65 212 /1 13.14 0.49 728
TOAN 2,000 12.00 13/12/2007 12/06/2008 10/12/2009 96.49 94.56 0.00 0.03 -2.96 6.02 /20.98 0.49 1453
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:ei d
Topeoens

Ton-Krura 1 700 500  07/02/2008 - 05/02/2009 91.99 75.00 - - - 16.66 / 16.66 1.15 1034
Ton-Kura 2 1,500 1051 13/12/2007 11/12/2008 09/12/2010 99.00 99.00 0.00 0.69 -0.40 432 /11.80 0.93 584
YamypTHedTs 1,500 950  01/12/2007 - 01/09/2008 99.35 99.35 0.00 0.12 1.35 10.72 1 10.72 0.73 491
YK KOPA 1,000 1200  15/01/2008 15/01/2008 14/07/2009 99.36 99.36 -0.64 1.88 / 16.03 0.18 1011
®aatoH Aspo 1,000 1050 31/01/2008 31/01/2008 30/07/2009 100.00 97.65 0.00 2.24 | 15.81 0.23 990
IO TpanautCepauc 2 1,200 1150  27/11/2007 25/11/2008 100.50 100.50 11.27 111.27 0.89 535
Jlec u cenbckoe xo3slicmeo

Arpuka 1,000 11.80  01/04/2008 01/04/2008 29/09/2009 99.30 98.30 0.00 0.10 332 /1533 0.37 939
Arpo-Cotos 1,500 25/12/2007 21/06/2011 - - - #NIANA. [ #NIANA. |-

ArpoxonanHr 1,000 1275  18/01/2008 24/07/2009 99.40 99.40 0.16 13.80 / 13.80 1.38 754
Apkapa 1 600 1320 28/12/2007 28/06/2008 98.90 98.90 -0.10 -0.79 15.99 / 15.99 0.43 974
Apkana 2 700 1331 21/02/2008 - 20/02/2009 98.35 98.35 -0.05 -0.34 15.69 / - 0.80 940
Apkaga 3 1,200 1365  03/04/2008 02/10/2008 31/03/2011 98.34 98.34 0.00 0.09 0.35 4.47 | 16.22 0.77 1006
BenlpaHKopm 700 1090  04/12/2007 04/12/2007 02/12/2008 99.19 99.19 1.70 / 21.23 0.08 1489
rOToK 2 1,500 20/12/2007 18/06/2009 97.82 97.82 1.36 / 1.36 1.61 -446
3 OuHaHe 400 11.00  23/11/2007 23/05/2008 100.00 95.01 0.00 - 16.39 / 16.39 0.48 1030
MocCenslpom 1,000 1250  14/12/2007 12/12/2008 99.00 99.00 -0.01 -1.00 13.91 /13.91 0.91 782
HIK 500 1245  31/01/2008 31/01/2008 99.55 92.55 -2.95 3152 / 31.52 0.22 2403
oro?2 1,200 1295  26/02/2008 25/02/2009 99.01 99.01 - 0.50 0.01 1441 | 1441 0.89 820
Masa 1 350 100  15/12/2007 - 15/06/2008 100.00 97.00 0.00 3.48 | 3.48 0.62 -204
Masa 2 1,000 1250  11/11/2007 09/05/2008 21/10/2011 102.09 100.50 0.00 -0.25 1.36 /10.30 0.46 446
3% Cotos 300 1000  #N/ANAp 09/10/2007 - #NIANA. [ #NIANA. |-

Pasrynait 1 2,000 1.00  03/04/2008 - 02/10/2008 - - - #NIANA. [ #NIANA. |-

Paarynsit 2 2,000 10.25 01/04/2008 01/04/2008 27/09/2011 99.55 99.55 0.00 0.25 1.24 | 11.65 0.38 593
Paarynsi 3 3,000 10.99 21/03/2008 20/03/2009 16/03/2012 99.19 99.19 0.00 0.19 114 3.92 /11.96 117 591
Pycarpo 1,000 8.50 18/01/2008 19/07/2008 - - - - #NJANA. [ #NJANA. |-

Cu6 Arp Mpynna 400 11.50 21/11/2007 20/05/2009 100.00 99.70 0.00 0.85 0.53 /0.53 151 893
CopapyxecTso 2,500 10.45 24/04/2008 22/10/2009 98.30 97.23 -0.54 -0.64 12.09 / - 1.64 585
Cmpoumenbcmeo

ApnamaHT 1 500 12.10 06/12/2007 05/06/2008 99.50 99.50 0.00 - 13.36 / 13.36 0.50 746
ApnamaHT 2 2,000 11.25 22/11/2007 - 20/05/2010 98.89 98.89 0.00 0.04 -0.29 12.29 /1 12.29 1.96 596
ATOMCTPOiI3KCNOPT 1,500 7.75 27/11/2007 26/05/2009 24/05/2011 100.20 99.00 0.00 -0.45 3.69 /8.18 1.36 224
nasMocCrpoit 2 4,000 10.00 20/03/2008 18/09/2008 17/03/2011 100.20 100.20 0.00 0.17 0.21 2.66 /9.97 0.78 417
[IKC ®XC Pb 500 12.00 27/11/2007 - 24/11/2009 99.85 99.85 0.00 - 0.50 / 0.50 1.95 843
XK cbuHaHCe 1,000 14.00 20/12/2007 20/12/2007 24/12/2009 99.70 99.70 0.00 0.11 3.20 1.05 / 17.13 0.12 1113
V/IHKoM 1,250 13.10 - 28/03/2008 28/03/2009 99.60 96.00 -1.20 -0.43 - /- -

WuTerpa 1 2,000 10.50 21/03/2008 - 20/03/2009 100.00 100.00 - -0.25 10.76 / - 119 476
WHTerpa 2 3,000 10.70 04/12/2007 01/12/2009 29/11/2011 100.25 100.25 0.00 0.02 2.00 5.79 /10.83 1.67 464
Kamckas nonmHa 3 500 12.80 12/12/2007 09/06/2008 04/06/2009 100.30 100.30 - -0.06 0.11 12.84 | 12.84 0.52 679
JICP 1,000 10.00 20/03/2008 - 20/03/2008 100.00 100.00 0.00 10.19 / 10.19 0.35 454
JICP WHesct 2,000 10.70 04/12/2007 03/06/2008 08/12/2009 101.88 101.88 1.88 2.15 [ 7.50 0.53 189
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Security Name (ILSS;EMSI\I/T&) Co(l:gon Next coupon Put Maturity Ask Bid ldr:::tng 5d chng net lmnceTng YTM [ YTP Mod. Dur. Sg:(\ei d
Cmpoumenbcmeo

MeTpocTpoit 1,500 847  28/03/2008 28/03/2008 23/09/2011 - - - #NIANA. | #NJANA.| -

M-WHaycTpus 1,000 1225  19/02/2008 - 16/08/2011 103.50 103.50 -0.05 0.00 11.39 / - 278 501
MVAH 2,000 1237 04/03/2008 02/09/2008 02/03/2010 89.50 88.60 0.00 0.05 -3.53 10.41 / 29.65 0.63 2222
Mupakc 1 1,000 1050 19/02/2008 19/08/2008 100.65 100.65 1.15 9.83 /9.83 0.71 406
Mupakc 2 3,000 1099 20/03/2008 17/09/2009 101.30 101.30 0.00 -0.20 2.29 10.46 / - 157 433
Mepecset 200 1750  #N/ANAp 02/10/2007 - - #NIANA. | #NJANA. |-

MK 5 1,120 920  20/11/2007 - 20/05/2008 99.80 99.80 0.00 0.16 - 9.92 /9.92 0.49 544
PWpynn 1,200 11.85  27/12/2007 26/06/2008 26/12/2009 98.87 98.87 0.00 -0.13 431 /1411 0.55 810
CrpoiiTpaHcras 3,000 960  26/12/2007 - 25/06/2008 100.25 100.25 -0.15 -0.61 937 /- 0.58 365
Cysap-KasaHb 900 1250  01/04/2008 01/04/2008 31/03/2009 99.20 98.60 0.00 4.64 | 15.81 0.37 983
LyH1 1,000 11.00  24/04/2008 24/04/2008 2210412010 99.75 99.40 2.38 | -8.67 2.32 -274
LyH 2 1,500 1119 23/01/2008 23/07/2008 20/01/2010 99.70 99.10 -0.38 4.04 11220 0.63 634
IOCKK 600 1300 01/01/2008 01/07/2008 100.40 100.40 0.40 12.67 / 12.67 057 679
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RU vs UST& RU vs BRA, spread curve
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SOVEREIGN EUROBONDS

Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Netlw Yld YtmMid  Oas Spread Mid ~ Dur Adj Mty Mid Risk Oas Mid
UNITED STATES (AAA/Aaa/AAA)
T4 3/4 12/31/08 475 31/12/2008 24.817TMMM 100.9375 101.00 0.03 0.02 3.89 -2.811 1.107 1.135
T 45/8 11/15/09 4.625 15/11/2009 24.773MMM 101.546875 101.61 0.03 -0.03 381 0.709 1.893 1.962
T45/812/31/11 4.625 31/12/2011 16.131MMM 102.4375 102.50 0.03 0.00 3.97 3.458 3.709 3.865
T45/8 11/15/16 4.625 15/11/2016 23.294MMM 101.984375 102.05 0.02 0.20 435 2.294 7.197 7.561
T41/2 02/15/36 45 15/02/2036 26.397MMM 97.109375 97.17 0.05 0.41 4.68 2.042 15.569 15.508
RUSSIA (BBB+/Baa2/BBB+)
RUSSIA 11 07/24/18 11.00 24/07/2018 3.467TMMM 142.1009 142.60 -0.03 -2.23 5.67 131.8 6.9 10.115
RUSSIA12 3/4 06/28 12.75 24/06/2028 2.5MMM 180.38 180.88 0.03 -0.65 5.93 144.06 9.99 18.64
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.7500 112.95 0.00 -0.40 5.67 133.6 6.8 7.716
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.7500 112.95 0.00 -0.40 5.6710 133.6 6.8 7.716
RUSSIA 3 05/14/08 3.00 14/05/2008 2.837TMMM 98.65 98.85 0.01 2.09 5.37 136.78 051 051
RUSSIA 3 05/14/11 3.00 14/05/2011 1.75MMM 92.16 92.41 0.00 1.94 5.46 152.74 3.17 3.05
RUSSIA 7 1/2 03/30 7.50 31/03/2030 2.011IMMM 112.75 112.95 0.00 -0.40 5.67 133.62 6.78 772
ARIES 7 3/4 10/09 7.75 25/10/2009 1IMMM 105.79 106.04 -0.05 -0.08 454 52.79 1.82 1.93
ARIES 9.6 10/25/14 9.60 25/10/2014 2.436MMM 126.99 127.20 -0.07 -0.16 4.96 79.45 5.32 6.80
ARGENTINA (B+/B3/B)
ARGENT11 3/4 04/09 11.75 07/04/2009 886.338MM 35.4870 35.90 0.03 -0.13 101.51 #N/AN Ap 0.9 #N/AN Ap
ARGENT11 3/8 03/10 11.38 15/03/2010 729.448MM 35.5890 35.98 -0.05 0.10 65.59 #N/AN Ap 16 #NIAN Ap
ARGENT12 3/8 02/12 12.38 21/02/2012 412.422MM 36.8650 37.27 0.14 0.36 45.02 #N/AN Ap 25 #NIAN Ap
ARGENT11 3/8 01/17 11.38 30/01/2017 1.906MMM 36.1780 36.70 0.12 0.30 32.64 #N/AN Ap 36 #N/AN Ap
ARGENT 9 3/4 09/27 9.75 19/09/2027 891.286MM 35.7760 36.35 0.19 0.28 25.14 #N/AN Ap 45 #N/AN Ap
ARGENT 12 06/19/31 12.00 19/06/2031 8.821IMMM 2.0000 2.00 #N/AN.A. #NIAN.A. 449.83 #N/AN Ap 03 #N/AN Ap
BRAZIL (BB/Ba2/BB)
BRAZIL14 1/2 10/09 1450 15/10/2009 1.225MMM 118.44 118.94 0.00 -0.05 437 54.61 173 2.07
BRAZIL 11 01/11/12 11.00 11/01/2012 1.207MMM 122.22 122.72 0.03 0.09 4.98 104.58 3.36 4.24
BRAZIL10 1/2 07/14 10.50 14/07/2014 1.174MMM 127.78 128.28 -0.01 0.09 5.44 130.41 493 6.50
BRAZIL 11 06/26/17 11.00 26/06/2017 387.343MM 140.28 140.78 -0.05 0.12 5.47 122.60 6.40 9.33
BRAZIL12 3/4 01/20 12.75 15/01/2020 760.215MM 160.21 160.71 0.09 0.30 5.77 140.50 7.30 12.06
BRAZIL10 1/8 05/27 10.13 15/05/2027 3.435MMM 147.38 147.88 -0.03 0.30 5.96 148.19 10.00 15.32
BRAZIL 7 1/8 01/37 713 20/01/2037 2.5MMM 115.42 115.52 0.18 0.57 6.00 137.79 13.05 15.48
Dur .
) ] . . Amt Px Px Chg Chg Yid Oas Adj Risk
Security Name/ Rating (S&P/Moody's/Fitch) Cpn  Maturity Outstanding  Bid  Ask Net Net Yt_m Sprea_ld Mty Oa}s
1d lw  Mid Mid Mid Mid
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Security Name/ Rating

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

CHINA 7.3 12/15/08 7.30 15/12/2008 1IMMM 103.31 103.38 -0.02 -0.09 418 26.16 1.04 1.10
CHINA 6.8 05/23/11 6.80 23/05/2011 1IMMM 106.74 106.87 0.00 -0.14 4.66 75.14 3.06 344
CHINA 4 1/4 10114 4.25 28/10/2014 1IMMM 98.15 98.45 0.00 -0.18 454 38.34 5.90 5.83
CHINA 7 1/2 10/27 7.50 28/10/2027 100MM 118.99 119.49 0.00 -0.11 5.85 134.99 11.10 13.35
COLOMBIA (BB/Ba2/BB)

COLOM 9 3/4 04/09 9.75 23/04/2009 584.975MM 106.59 106.84 0.04 0.07 4.95 107.04 1.37 1.46
COLOM 10 1/2 07/10 10.50 09/07/2010 280.929MM 112.74 113.34 0.06 0.03 5.21 141.66 2.29 2.67
COLOM 8 1/4 12/14 8.25 22/12/2014 1IMMM 114.01 114.68 0.33 0.42 5.77 158.92 5.35 6.31
COLOM 7 3/8 01/17 7.38 27/01/2017 1IMMM 110.54 110.79 0.22 0.58 5.86 154.42 6.67 757
COLOM 8 3/8 02/27 8.38 15/02/2027 154.905MM 121.17 121.67 0.18 0.52 6.42 193.69 10.24 1271
COLOM 10 3/8 01/33 10.38 28/01/2033 340.511MM 150.68 151.18 0.19 0.70 6.31 176.84 11.28 17.43
COLOM 7 3/8 09/37 7.38 18/09/2037 1.468MMM 113.59 114.48 0.33 1.02 6.32 170.62 12.89 14.94
KAZAKHSTAN (BBB/Baa2/BBB)

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

MEX10 3/8 02/17/09 10.38 17/02/2009 970.412MM 107.52 107.62 0.06 0.20 4.24 34.13 1.19 1.31
MEX 7 1/2 01/14/12 7.50 14/01/2012 874.959MM 109.59 110.11 0.23 0.45 487 93.23 354 3.98
MEX11 3/8 09/15/16 11.38 15/09/2016 1.77IMMM 142.77 143.27 -0.13 0.32 5.24 97.05 6.11 8.89
MEX 5 1/2 02/17/20 5.50 17/02/2020 561.951MM 103.76 103.76 -0.27 0.01 5.08 75.99 8.54 9.29
MEX11 1/2 05/15/26 11.50 15/05/2026 338.58MM 165.42 165.92 0.17 0.68 571 124.56 9.59 16.50
MEX 6 3/4 09/27/34 6.75 27/09/2034 4.26TMMM 112.10 112.60 0.20 1.01 5.83 123.72 13.03 14.87
PHILLIPINES (BB-/B1/BB)

PHILIP 8 3/8 03/09 8.38 12/03/2009 935.556MM 104.00 104.38 0.00 0.00 5.12 123.30 1.26 1.33
PHILIP 8 3/8 02/11 8.38 15/02/2011 1.5MMM 108.38 108.75 0.00 0.00 5.48 165.63 2.83 3.12
PHILIP 8 1/4 01/14 8.25 15/01/2014 1.602MMM 109.00 109.38 0.00 0.00 6.43 231.02 477 5.35
PHILIP 9 7/8 01/19 9.88 15/01/2019 962.468MM 124.00 124.25 0.00 0.00 6.77 240.27 7.06 9.03
PHILIP10 5/8 03/25 10.63 16/03/2025 1.855MMM 142.13 14250 0.00 0.00 6.52 207.14 9.27 13.39
PHILIP 6 3/8 01/32 6.38 15/01/2032 1IMMM 96.00 96.25 0.00 0.00 6.70 214.44 11.78 11.64
SOUTH AFRICA (BBB+/Baal/BBB+)

SOAF9 1/8 05/19/09 9.13 19/05/2009 611.799MM 106.34 106.72 0.00 -0.08 4.68 80.81 1.39 153
SOAF7 3/8 04/25/12 7.38 25/04/2012 1IMMM 109.14 109.52 0.00 -0.03 5.02 104.50 3.82 4.19
SOAF6 1/2 06/02/14 6.50 02/06/2014 1IMMM 106.26 106.76 0.00 0.05 5.31 116.39 5.22 5.73
SOAF8 1/2 06/23/17 8.50 23/06/2017 140.789MM 121.45 121.95 0.00 0.17 5.56 122.38 6.70 8.43
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Security Name/ Rating

(S&PIMoody'sfFitch) Cpn Maturity Amt Outstanding Px Bid Px Ask Chg Net 1d Chg Net 1w YId Ytm Mid Oas Spread Mid Dur Adj Mty Mid Risk Oas Mid
TURKEY (BB-/Ba3/BB-)

TURKEY12 3/8 06/09 12.38 15/06/2009 1.046MMM 111.51 111.64 0.00 -0.06 4.82 95.57 1.42 1.65
TURKEY 9 1/2 01/11 9.50 18/01/2011 750MM 112.16 112.46 0.00 0.03 5.22 113.83 261 315
TURKEY 9 1/2 01/14 9.50 15/01/2014 1.75MMM 117.29 117.66 0.00 0.06 6.07 195.88 4.68 5.66
TURKEY 5 1/2 02/17 5.50 16/02/2017 1.5MMM 96.53 96.91 0.00 0.11 5.97 170.41 6.79 6.92
TURKEY 7 06/05/20 7.00 05/06/2020 2MMM 103.45 103.77 0.00 0.08 6.57 216.89 8.14 8.74
TURKEY 7 3/8 02/25 7.38 05/02/2025 3.25MMM 105.58 105.98 0.00 0.05 6.80 233.79 9.73 10.54
TURKEY 6 7/8 03/36 6.88 17/03/2036 2.75MMM 98.38 98.76 0.00 0.19 6.99 239.92 12.19 12.21
UKRAINE (BB-/B1/BB-)

UKRAIN 0 08/05/09 8.69 05/08/2009 500MM 104.24 104.74 0.02 0.02 5.55 #N/AN Ap 0.26 #N/AN Ap
UKRAIN 6 7/8 03/11 6.88 04/03/2011 600MM 102.90 103.40 -0.01 0.09 5.82 198.65 2.92 3.05
UKRAIN 7.65 06/13 7.65 11/06/2013 1IMMM 107.52 107.89 -0.03 0.16 6.01 192.78 4.44 4.93
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 111.33 111.38 0.01 0.13 7.49 332.81 2.97 3.46
VENZ8 1/2 10/08/14 8.50 08/10/2014 1.5MMM 102.39 102.79 0.36 0.93 8.00 384.48 5.16 5.35
VENZ 13 5/8 08/18 13.63 15/08/2018 500MM 134.88 135.38 -0.03 0.36 8.56 423.94 6.21 8.63
VENZ 6 12/09/20 6.00 09/12/2020 1.5MMM 82.99 83.39 0.04 0.85 8.11 369.43 8.25 711
VENZ 7.65 04/21/25 7.65 21/04/2025 1.6MMM 95.00 95.00 0.00 0.00 8.19 37421 9.30 8.91
VENZ9 1/4 09/15/27 9.25 15/09/2027 4AMMM 112.00 112.00 0.00 0.00 8.03 356.12 9.48 10.79
VENZ9 3/8 01/13/34 9.38 13/01/2034 1.5MMM 110.25 110.25 0.00 0.00 8.40 387.46 10.09 11.45
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CORPORATE EUROBONDS

Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YI(:AL'[m Px Bid Px Ask  Chg Net 1d Cr:,stl(\]let '\Dlll:; Q?é Y;;i;zi Rating (S&P/Moody's/Fitch)
RUSSIA
AFKSRU 8 7/8 01/11 AFKSRU Diversified 8.875 28/01/2011 350MM 8.45 711 104.77 105.21 -0.01 0.12 2.73 41 B+/BIB+
AFKSRU10 1/4 04/08 AFKSRU Financial 10.25 14/04/2008 350MM 10.10 6.84 101.41 101.48 -0.05 -0.04 0.43 277
ALROSA 8 1/8 05/08 ALROSA Basic Materials 8.125 06/05/2008 500MM 8.06 6.35 100.83 100.90 -0.05 -0.05 0.47 217 BB-/Ba2/BE-
ALROSA 8 7/8 11/14 ALROSA Basic Materials 8.875 17/11/2014 500MM 8.03 6.96 110.37 110.62 -0.05 -0.06 5.10 274
EVRAZ 10 7/8 08/09 EVRAZ Basic Materials 10.875 03/08/2009 300MM 10.21 6.86 106.36 106.61 -0.01 0.00 1.55 297 BBB2)-
EVRAZ 8 1/4 11/15 EVRAZ Basic Materials 8.25 10/11/2015 750MM 8.10 7.93 101.74 101.99 0.05 0.29 5.59 364
CASHYD10 1/2 02/13 CASHYD Financial 105 15/02/2013 60MM  #N/AN.A. #N/ANA. #NIANA.  #NJANA.  #NJANA. #NIANA. #N/ANA.  #NJANA
GAZPRU 5 5/8 07/13 GAZPRU Energy 5.625 22/07/2013 512.611MM 5.67 5.80 99.11 99.23 0.02 -0.03 4.75 198
GAZPRU10 1/2 10/09 GAZPRU Energy 105 21/10/2009 700MM 9.63 5.54 108.94 109.24 0.00 -0.04 1.77 165
GAZPRU7.8 09/27/10 GAZPRU Energy 78 27/09/2010 1IMMM 7.35 5.46 106.04 106.14 0.01 0.02 255 144
GAZPRU 9 5/8 03/13 GAZPRU Energy 9.625 01/03/2013 1.75MMM 8.33 6.15 115.44 115.69 -0.08 -0.15 4.18 208
GAZPRU 5 7/8 06/15 GAZPRU Energy 5.875 01/06/2015 1IMMM 5.98 6.17 98.20 98.25 0.11 0.16 5.81 205
GAZPRU 7.201 02/20 GAZPRU Energy 7.201 01/02/2020 1.133MMM 6.99 6.83 102.97 103.07 0.01 -0.03 7.98 199
GAZPRU 8 5/8 04/34 GAZPRU Energy 8.625 28/04/2034 1.2MMM 6.78 6.46 127.18 127.43 -0.15 0.02 11.95 178
MEGAFO 8 12/10/09 MEGAFO  Financial 8 10/12/2009 375MM 7.80 6.65 102.47 102.72 0.01 0.05 1.85 279 BB/B1/BB+
MMKFIN 8 10/21/08 MMKFIN Basic Materials 8 21/10/2008 300MM 7.88 6.37 101.43 101.57 0.06 0.03 0.91 225 BB/Ba3/BB-
MOBTEL 9 3/4 01/08 MOBTEL Communications 9.75 30/01/2008 400MM 9.66 5.41 100.96 101.00 -0.02 -0.05 0.23 149
MOBTEL 8 3/8 10/10 MOBTEL Communications 8.375 14/10/2010 400MM 8.02 6.67 104.35 104.60 0.03 0.05 258 279 BB-/Ba3/BB-
MOBTEL 8 01/28/12 MOBTEL Communications 8 28/01/2012 400MM 172 6.99 103.49 103.74 0.12 0.04 3.49 299
GMKNRU 7 1/8 09/09 GMKNRU  Basic Materials 7.125 30/09/2009 500MM 6.93 5.54 102.69 102.94 0.09 0.13 1.76 168 BBB-/Baa2/BBB-
CHMFRU 8 5/8 02/09 CHMFRU  Basic Materials 8.625 24/02/2009 325MM 8.42 6.61 102.30 102.61 -0.03 0.04 1.20 263
CHMFRU 9 1/4 04/14 CHMFRU  Basic Materials 9.25 19/04/2014 375MM 8.48 7.45 108.96 109.16 0.30 0.57 4.87 331 BE-/B1IBE-
SINEK 7.7 08/03/15 SINEK Government 71 03/08/2015 250MM 7.50 724 102.53 102.78 -0.11 -0.12 5.69 296 -/[BA1/BB
TMENRU 11 11/06/07 TMENRU  Energy 11 06/11/2007 700MM 10.99 -15.49 100.07 100.08 0.00 0.00 0.00 -1966
TMENRU 6 7/8 07/11 TMENRU  Financial 6.875 18/07/2011 500MM 6.96 7.27 98.61 98.86 0.00 -0.02 3.15 332 BB+/Baa2/BB+
TMENRU 7 1/2 07/16 TMENRU  Financial 75 18/07/2016 1IMMM 7.70 7.92 97.23 97.48 -0.05 -0.05 6.13 -3
VIP 10 06/16/09 VIP Communications 10 16/06/2009 217.234MM 9.49 6.41 105.28 105.52 0.02 -0.07 1.43 253
VIP 8 02/11/10 VIP Communications 8 11/02/2010 300MM 7.75 6.45 103.09 103.34 0.01 0.00 2.02 259
VIP 8 3/8 10/22/11 VIP Communications 8.375 22/10/2011 300MM 7.96 6.84 105.13 105.38 0.05 -0.05 3.35 293 B8+/Bazl
VIP 8 1/4 05/23/16 VIP Communications 8.25 23/05/2016 600MM 7.96 7.65 103.59 103.84 0.07 0.16 5.90 336
WBDFRU 8 1/2 05/08 WBDFRU  Consumer, Non-cyclical 85 21/05/2008 150MM 8.46 7.49 100.48 100.56 -0.04 -0.02 051 345 B+/B2/-
ALFARU 8 5/8 12/15 ALFARU Financial 8.625 09/12/2015 225MM 8.92 10.33 96.53 96.78 -0.02 -0.09 5.38 605
BKMOSC 8 09/28/09 BKMOSC  Financial 8 28/09/2009 250MM 773 5.99 103.42 103.67 0.01 -0.03 174 213
BKMOSC 7 3/8 11/10 BKMOSC  Financial 7.375 26/11/2010 300MM 7.25 6.76 101.61 101.74 0.04 0.13 2.62 291
BKMOSC 7.335 05/13 BKMOSC  Financial 7.335 13/05/2013 500MM 7.43 7.62 98.60 98.85 -0.05 -0.02 431 355 Baal /BEE-
BKMOSC 7 1/2 11/15 BKMOSC  Financial 75 25/11/2015 300MM 7.59 8.48 98.75 99.00 -0.02 0.00 5.67 114
GAZPRU 7 1/4 10/08 GAZPRU Financial 7.25 30/10/2008 1.05MMM 7.19 6.28 100.84 100.98 0.01 -0.06 0.94 229
GAZPRU 6 1/2 09/15 GAZPRU Financial 6.5 23/09/2015 1IMMM 6.75 712 96.19 96.44 0.00 0.13 6.00 283 BE+A3IBEB
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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)
VTB 6 7/8 07/29/08 VTB Financial 6.875 29/07/2008 300MM 6.84 6.15 100.45 100.55 -0.02 -0.04 0.70 206 JAS/REE
VTB 6.2 09/29/15 VTB Financial 6.2 29/09/2015 400MM 6.28 7.30 98.66 98.91 0.02 0.05 6.00 278
RSHB6 7/8 11/29/10 RSHB Financial 6.875 29/11/2010 350MM 6.79 6.43 101.10 101.35 0.00 -0.04 2.65 254 JBaal/BBB
RSHB7.175 05/16/13 RSHB Financial 7.175 16/05/2013 700MM 6.95 6.46 103.17 103.42 0.00 -0.10 4.39 239
RUSB8 1/8 04/21/08 RUSB Financial 8.125 21/04/2008 300MM 8.19 9.97 99.14 99.21 -0.01 -0.01 0.44 590
RUSB7 1/2 10/07/10 RUSB Financial 75 07/10/2010 500MM 8.09 10.47 92.54 92.79 0.00 -0.01 252 658
RUSB8 7/8 12/16/15 RUSB Financial 8.875 16/12/2015 200MM 9.74 11.33 91.03 91.28 0.06 -0.01 5.27 746
SBERRU 6.23 02/15 SBERRU Financial 6.23 11/02/2015 1IMMM 6.23 6.98 99.91 100.16 0.01 -0.13 5.60 233 -IA2/BBB+
VTB 6 7/8 12/11/08 VTB Financial 6.875 11/12/2008 550MM 6.83 6.17 100.66 100.82 -0.04 -0.06 1.02 223
VTB 7 1/2 10/12/11 VTB Financial 75 12/10/2011 450MM 722 6.39 103.69 103.94 -0.01 -0.06 337 239 BBBIA2IBEE
VTB 6.315 02/04/15 VTB Financial 6.315 04/02/2015 750MM 6.25 7.08 100.92 101.17 -0.03 0.02 5.55 194
VTB 6 1/4 06/30/35 VTB Financial 6.25 30/06/2035 1IMMM 6.39 6.41 97.77 98.02 -0.16 -0.22 12.66 224
AVAZRU 8 1/2 04/08 AVAZRU Consumer, Cyclical 85 20/04/2008 250MM 8.52 8.97 99.72 99.83 -0.01 -0.10 0.44 480
IRKUT 8 1/4 04/09 IRKUT Industrial 8.25 10/04/2009 125MM 8.25 8.28 99.85 100.04 0.03 -0.14 1.32 440
ARGENTINA
PESAAR 0 06/09/11 PESAAR Energy 6.3925 09/06/2011 87.414MM 6.63 6.99 96.13 96.63 0.00 0.00 0.09  #N/AN.A. B+/Ba2/B+
TELEFO 8.85 08/11 TELEFO Communications 8.85 01/08/2011 134.644MM 8.45 7.39 104.58 104.78 0.19 0.19 3.09 356 B+/-I-
BRAZIL
PETBRA12 3/8 04/08 PETBRA Energy 12.375 01/04/2008 126.82MM 12.01 4.63 103.01 103.11 0.01 -0.01 0.40 71
PETBRA 9 7/8 05/08 PETBRA Energy 9.875 09/05/2008 224.25MM 9.65 511 102.31 102.44  #N/AN.A. -0.03 0.48 92
PETBRA 9 3/4 07/11 PETBRA Energy 9.75 06/07/2011 235.36MM 8.48 5.20 114.93 115.13 0.06 0.18 3.05 113
PETBRA 9 1/8 07/13 PETBRA Energy 9.125 02/07/2013 374.23MM 777 5.48 117.50 117.50 0.30 0.53 4.40 145 BBB-/Baa2/BB+
PETBRA 7 3/4 09/14 PETBRA Energy 7.75 15/09/2014 397.9MM 6.99 5.80 110.90 110.90 1.15 0.10 5.33 142
PETBRA 6 1/8 10/16 PETBRA Energy 6.125 06/10/2016 899.1MM 6.06 5.98 101.00 101.00 -0.25 -0.45 6.78 160
PETBRA 8 3/8 12/18 PETBRA Energy 8.375 10/12/2018 576.78MM 7.14 6.20 117.30 117.30 -0.70 -0.20 7.30 181
CHINA
CNOOC 6 3/8 03/12 CNOOC Energy 6.375 08/03/2012 500MM 6.09 5.15 104.62 104.82 0.04 -0.03 3.74 74 AJA2IA
SDBC 4.7 08/24/09 SDBC Financial 4.7 24/08/2009 10MMM 4.65 4.02 101.15 101.15 0.00 -0.05 1.70 67
SDBC 2.66 12/30/10 SDBC Financial 2.66 30/12/2010 20MMM 2.79 4.24 95.36 95.44 0.00 -0.12 2.88 58
SDBC 3.63 10/26/12 SDBC Financial 3.63 26/10/2012 10MMM 3.77 450 96.18 96.18 0.00 0.07 4.44 55
SDBC3 1/2 04/16/14 SDBC Financial 35 16/04/2014 80MM 371 453 94.32 94.32 0.00 -0.06 551 45 NAZIA
SDBC 5.48 01/06/20 SDBC Financial 5.48 06/01/2020 20MMM 5.09 4.64 107.65 107.65 0.00 -0.22 8.56 15
SDBC 3.8 10/30/36 SDBC Financial 3.8 30/10/2036 23.8MMM 4.38 4.63 86.82 86.82 -0.52 -0.85 16.55 19
MEXICO
AMXLMM 4 1/8 03/09 AMXLMM  Communications 4.125 01/03/2009 497.75MM 4.17 4.98 98.84 98.98 -0.02 -0.06 1.26 112
AMXLMM 5 1/2 03/14 AMXLMM  Communications 55 01/03/2014 795MM 5.50 5.48 100.09 100.09 -0.18 0.62 5.23 110 BBB+/A3/BBB+
AMXLMM 5 3/4 01/15 AMXLMM  Communications 5.75 15/01/2015 500MM 5.69 5.55 101.15 101.15 0.49 0.17 5.74 117
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Security Name Ticker Industry Sector Cpn Maturity Amt Outstanding  YId Cur Mid YIT\iALtm Px Bid Px Ask  Chg Net 1d thget '\[/)ll:; Q?[Jj YSAp?e\:(;j Rating (S&P/Moody's/Fitch)
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 907.603MM 7.60 4.86 103.39 103.76 -0.01 -0.01 1.16 88 A-/BaallA-
PEMEX 7 7/8 02/09 PEMEX Energy 7.875 01/02/2009 975.308MM 7.58 457 103.92 103.92 -0.01 -0.07 1.16 51
UKRAINE
EXIMUK 7 3/4 09/09 EXIMUK Government 7.75 23/09/2009 250000000 7.65 7.02 101.14 101.39 0.05 0.04 172 315 -/Ba2/BB-
OKST 10 3/8 08/09 OKST Communications 10.375 17/08/2009 266420000  #N/AN.A.  #N/AN.A. #NANA.  #NIANA.  #NJANA. #N/ANA. #NIANA.  #NIANA. BB/Bad-
OKST7 3/4 04/27/12 OKST Communications 7.75 2710412012 175000000  #N/AN.A.  #N/AN.A. #NJANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA.

KAZAKHSTAN

BTAS7 7/8 06/02/10 BTAS Financial 7.875 02/06/2010 600MM 8.23 9.80 95.48 95.92 -0.03 -0.18 219 590

BTAS 8 03/24/14 BTAS Financial 8 24/03/2014 400MM 8.87 10.11 89.98 90.48 -0.07 0.08 4.76 -8 BB/Baal/BB+
BTASS8 1/2 02/10/15 BTAS Financial 85 10/02/2015 350MM 9.23 10.05 91.88 92.38 0.19 0.35 511 -6

BTASS8 1/4 01/22/37 BTAS Financial 8.25 22/01/2037 1IMMM 8.93 8.98 92.18 92.68 -0.23 0.27 10.14 54

TCOKZ 6.124 11/14 TCOKZ Energy 6.124 15/11/2014 LIMMM  #N/ANA. #N/ANA. #NANA.  #N/ANA.  #NJANA. #N/ANA. #N/ANA.  #NANA. -/Baa3/BBB-
ATFBP 8 7/8 11/09 ATFBP Financial 8.875 09/11/2009 200MM 8.72 7.89 101.56 102.02 0.03 -0.21 174 120

ATFBP 8 1/8 10/10 ATFBP Financial 8.125 28/10/2010 200MM 8.09 7.97 100.16 100.66 0.00 0.00 2.60 403

ATFBP 9 1/4 04/12 ATFBP Financial 9.25 12/04/2012 200MM 8.93 8.27 103.31 103.81 0.01 -0.38 3.58 426 B+/BallBB-
ATFBP 9 05/11/16 ATFBP Financial 9 11/05/2016 350MM 8.70 8.43 103.17 103.67 0.02 -0.06 5.68 -6

VENEZUELA

PETROZ 7.63 04/09 PETROZ Energy 7.63 01/04/2009 99.705MM  #N/AN.A. #N/AN.A. #NJANA.  #N/ANAA. #NJANA. #N/ANA. #N/ANA.  #N/ANA.

PETROZ 8.22 04/17 PETROZ Energy 8.22 01/04/2017 625MM 8.05 7.90 101.81 102.31 0.06 031 6.46 334 B/B1/CCC
PETROZ 8.37 10/22 PETROZ Energy 8.37 01/10/2022 75MM  #N/AN.A.  #N/AN.A. #N/AN.A.  #N/ANA.  #N/ANA. #NJANA. #N/ANA.  #N/ANA.
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