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CyBepeHHble eBpoobnuraummn

Poccus 05 2,969 24-Jul-05 Baa3/MDY 3.67 103.50 0.68 8.7500 24-Jan-05 -
Poccus 07 2,400 26-Jun-07 Baa3/MDY 4.16 114.31 2.38 10.0000 26-Dec-04 -
Poccus 10 2,820 31-Mar-10 Baa3/MDY 5.69 111.19 3.06 8.2500 31-Mar-05 -
Poccus 18 3,466 24-Jul-18 Baa3/MDY 6.71 138.00 8.32 11.0000 24-Jan-05 -
Poccus 30 20,265 31-Mar-30 Baa3/MDY 6.70 101.00 8.58 5.0000 31-Mar-05 -
Poccus 28 2,500 24-Jun-28 Baa3/MDY 7.28 161.25 10.58 12.7500 24-Dec-04 -
Aries 14 2,436 25-Oct-14 BB+/S&P 7.03 118.13 6.91 9.6000 25-Apr-05 61.36
Aries 09 (EUR) 1,000 25-Oct-09 BB+/S&P 5.03 111.63 4.33 7.7500 25-Oct-05 - 66.66
MuHpUH 5 2,837 14-May-08 BB+ /S&P 5.15 93.25 3.37 3.0000 14-May-05 - 14.82
MuHpUH 6 1,750 14-May-06 BB+ /S&P 422 98.25 1.49 3.0000 14-May-05 272
MuHpUH 7 1,750 14-May-11 BB+ /FCH 6.15 83.50 5.95 3.0000 14-May-05 - 4.16
MuHpUH 8 1,322 14-Nov-07 BB /FCH 4.64 95.00 2.69 3.0000 14-Nov-05 - 31.24
[asnpom 07 500 25-Apr-07 BB- /S&P 4.78 109.93 2.25 9.1300 25-Apr-05 7.20
[asnpom 09 700 21-Oct-09 BB- /S&P 5.89 119.47 4.07 10.5000 21-Apr-05 29.28
lasnpom 13 1,750 1-Mar-13 BB- /S&P 6.89 117.06 6.10 9.6250 1-Mar-05 65.41
[asuHBecT 08 1,000 30-Oct-08 B+ /S&P 6.08 104.05 3.52 7.2500 30-Apr-05 71.09
[asnpom 20 1,250 1-Feb-20 BBB-/FCH 6.00 106.53 5.58 7.2010 1-Feb-05 - 9.18
[asnpom 34 1,200 28-Apr-34 BB- /S&P 6.75 112.92 6.84 8.6250 28-Apr-05 34.85
PocHedTb 06 150 20-Nov-06 B /S&P 4.63 115.44 1.85 12.7500 20-Nov-04 18.39
CubHedTs 07 400 13-Feb-07 B /S&P 7.55 108.00 2.06 11.5000 13-Feb-05 296.58
CwubHedTh 09 500 15-Jan-09 B /S&P 8.05 109.38 3.51 10.7500 15-Jan-05 268.58
THK 07 700 6-Nov-07 BB /FCH 5.71 114.28 2.64 11.0000 6-May-05 78.12
EBpa3axonauHr 06 175 25-Sep-06 B3 /MDY 7.39 102.53 1.76 8.8750 25-Mar-05 300.15
EBpa3axonauHr 09 150 3-Aug-09 B /FCH 9.27 106.00 3.85 10.8750 3-Feb-05 375.70
MMK 08 300 21-Oct-08 BB- /FCH 7.66 101.14 3.46 8.0000 21-Apr-05 231.61
HopHukens 09 500 30-Sep-09 Ba2 /MDY 7.23 99.58 4.20 7.1250 30-Mar-05 157.37
Cesepcranb 09 325 24-Feb-09 B2 /MDY 8.50 100.43 3.67 8.6250 24-Feb-05 305.99
Cesepcranb 14 375 19-Apr-14 B+ /FCH 9.34 99.16 6.50 9.2500 19-Apr-05 301.46
Bbimnenkom 09 250 16-Jun-09 BB- /S&P 7.60 109.13 3.83 10.0000 16-Dec-04 209.83
Bbimnenkom 11 300 22-Oct-11 BB- /S&P 8.14 101.23 5.41 8.3750 22-Apr-05 208.77
MTC 08 400 30-Jan-08 BB- /S&P 6.88 108.11 2.85 9.7500 30-Jan-05 184.04
MTC 10 400 14-Oct-10 BB- /S&P 7.74 102.94 4.80 8.3750 14-Apr-05 187.95
MTC 04 300 21-Dec-04 BB- /S&P 4.52 100.63 0.10 10.9500 21-Dec-04 149.02
Cucrema 08 350 14-Apr-08 B /S&P 7.86 107.02 2.98 10.2500 14-Apr-05 274.90
Cucrema 11 350 28-Jan-11 B /S&P 7.79 102.13 2.05 8.8750 28-Jan-05 321.52
Anba baHk 05 175 19-Nov-05 Ba2 /MDY 6.71 103.88 0.99 10.7500 19-Nov-04 290.61
BTE 08 550 11-Dec-08 Baa2/MDY 5.56 104.74 3.63 6.8750 11-Dec-04 13.66
BTBE 11 450 12-Oct-11 BB+ /S&P 6.50 105.50 5.56 7.5000 12-Apr-05 40.56
3eHut 06 125 12-Jun-06 B- /FCH 8.98 100.38 1.50 9.2500 12-Dec-04 477.72
MOM 05 200 16-Dec-05 B+ /FCH 7.33 103.50 1.05 10.7500 16-Dec-04 346.07
Hukoiin 07 150 19-Mar-07 B /FCH 9.11 99.75 2.16 9.0000 19-Mar-05 446.26
Homoc 07 100 13-Feb-07 B1 /MDY 8.99 100.25 2.09 9.1250 13-Feb-05 438.82
Pycckuit CtaHpapt 07 150 2-Apr-07 Ba3 /MDY 7.58 102.50 2.20 8.7500 2-Apr-05 290.37
Ypancu6 06 125 6-Jun-06 B /FCH 8.78 100.12 1.56 8.8750 6-Jan-05 453.42
Anpoca 08 500 6-May-08 B2 /MDY 7.50 101.89 3.10 8.1300 6-May-05 233.06
Anpoca 14 300 17-Nov-14 B/S&P 8.83 100.28 6.84 8.8750 17-May-05 242.32
BB/ 08 150 21-May-08 B+ /S&P 8.84 99.00 3.1 8.5000 21-Nov-04 366.12

[aHHble Bloomberg, pacdvemsi BHewmopabaHka



KAPTA PbIHKA: EBPOOBJIUIALIMA

16 Hos16ps1 2004
14.0% -
0
&
o
I
o0
o
X
[]
=
12.0% -
10.0% -
. CeBepcranb 14
Ypancu6 06 Hwukonn 07 EBpas 09 *
* BB 08
" ® Howmoc 07 S ‘Aﬂpoca14
3eHuT 06 & Cesepcrans 09
Bbimnenkom11
8.0% - Cuner 11 Cuctema 08 € 610cb1e 09 MTC 10
MOM 05 Espas0s  ®PyccCro7 ¢ M os BEMI09 @ -
. o C¥6iedts 07 Anpoct 08 Fasnoon 13 . P18
Anbda BaHk 05 MTC 4 HopHukens09 P Aries 14 P30
. ¥ * ¢ lasnpom 34
lasunHBect 08 BTB11 *
7
6.0% - THK 07
*
[asnpom 07 *
MTC 04 PocHedhThg)6 ¢
¢ Mo 6
4.0% | P07
05
=& Poccus
=@ MUHDWHbI
2.0% | ¢ KopnopaTuBHble eBpoobnurauum
MTC 04 ——US Treasuries
Oiopauus, net
0.0% !
2.00 4.00 6.00 8.00 10.00

HaHuble Reuters, Bloomberg. Pacyemb! BHewmopza6aHka.
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