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   Value Δ Day Δ Month Δ YTD 

EMBI+Rus spread  173.00 -6.00 -20.00 -26.00 

EMBI+ spread  262.74 -6.08 20.42 21.61 

Russia 30 Price  114.91 + 2/8 -1     - 6/8 

Russia 30 Spread  128.10 -4.00 -15.00 -20.40 

Russia 5Y CDS  146.39 -0.50 +4.59 -0.12 

UST 10y Yield  3.617 -0.01 +0.28 +0.28 

BUND 10y Yield  3.235 -0.05 +0.13 +0.31 

UST 10y/2y Yield  278.6 +0 +2 +5 

Mexico 33 Spread  225 -0 -10 -6 

Brazil 40 Spread  56 -1 +125 +106 

Turkey 34 Spread  289 +1 +15 +32 

 26199  5.77 -0.11 -0.17 -0.47 

  5.55 -0.07 -0.24 -0.33 

  7.78 -0.00 -0.07 -0.74 

  7.90 - 0.00 0.00 

  7.47 - -0.14 +0.01 

 / $  29.274 +0.015 -0.615 -1.077 

$ / EUR  1.357 +0.008 +0.010 +0.022 

 / EUR  39.680 0.076 -0.226 -0.807 

  4.580 +0.020 -0.090 -0.120 

RUR Overnight  2.40 -0.1 +0.2   

  540.3 +58.30 -150.00 -348.00 

  935.4 -75.20 -50.40 +365.80 

  345.00 +2.50 -140.70 +408.80 

RTS Index  1880.79 +0.91% -0.96% +6.11% 

Dow Jones Index  12288.17 +0.50% +3.91% +5.29% 

Nasdaq  2825.56 +0.76% +3.68% +4.98% 

  1377.73 +0.32% +0.65% -2.62% 

  101.05 +2.75% +7.18% +9.60% 

      

TRUST Bond Indices 

   TR Δ Day Δ Month Δ YTD 

TRIP High Grade  248.54 0.12 2.14 2.97 

TRIP Composite  235.29 0.04 0.60 1.10 

TRIP OFZ  182.72 0.08 -1.43 -1.28 

TDI Russia  223.13 0.38 0.06 0.88 

TDI Ukraine  222.48 0.10 -1.46 0.18 

TDI Kazakhs  184.05 0.24 1.20 2.17 

TDI Banks  222.59 0.31 1.36 1.82 

TDI Corp  236.05 0.40 -0.29 1.35 

TRUST Dollar and Ruble Bond Indices 
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Russia 30 (Price) 
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US Treasuries 10 Year (YTM) 
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YTM / YTP, 
% 

-  3000 8.6 3 8.79 

-8 10000 8.5 5 8.5 

-9 10000 8.5 10 / 5 NA / 8.68 

-10 10000 8.9 10 / 7 NA / 9.10 

-17 8000 9.05 11 / 3 9.36 

- -  2500 8.5 3 / 1 NA / 8.67 

-4 5000 7.7 7 / 3 NA / 7.85 

- -1 1000 11 3 / 1 NA / 11.45 

-6 4000 8.3 3 / 1 NA / 8.47 

-2 1500 11.75 5 11.49 

 

 

  
 

  

  

  

  

 

 

 

 

 
 

 
 

 

 -1 21091 TBD 9 

 -  50000 TBD 3 

 -15 5000 TBD 10 / 3 

 -16 5000 TBD 10 / 3 

 -  1500 TBD 3 

 -  3000 TBD 3 / 2 

 

 

 

 

 

      

 -  5,000 9.25 8.3 16 Feb 13 

 -2 2,000 17 17 20 May 11 

 -7 3,000 14.9 7 22 Aug 12 

24  -3 2,500 10 8 18 Aug 14 

 -155-3 3,000 15.5 12.7 15 Feb 12 

 6  2,000 10.5 7.5 21 Feb 12 

 -1 1,000 7.75   

  1,000 0.01   

 -4 5,000 9.4   

 -6 2,000 11.2 8.75  

 -2 3,000 7   

 -4 3,000 12 6.65 3 Sep 13 

 -  1,000 12.5   

  5,000 10.5   

 - -3 1,000 14 14 19 Jul 11 
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