FxSwap Interest Rate Arbitrage Calculator

Bugxet FxSwap Calculator npegHa3sHaveH ans pacyeta

1. KOTMPOBOK Ha HecTaHaapTHon aaTe: FxSwap points, Yield (BantoTel 1 1 BantoTa 2), Implied Yield ans cnabon BantoTbl
2. Spread mexgay Yield n Implied Yield (cobctBeHHO Interest Rate Arbitrage)

BHewwHun Bua
PacyeT anst HectaHAapTHBIX AaT
BbI30B KOHTpareHTa

BHewHnn BuA,

FxSwap Interest Rate Arbitrage

USDRUB GAZPROMBANK v Auto Refresh Direct Input + Broken Term
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PbiHOYHbIE AaHHbIE

MepBas rpynna nonev coaepXxuT koTupoBkn FxSpot, FxSwap Ha rnybuHy Forward tenors MHCTpymMeHTOB, AOoCTynHbIX B RuTerminal.
KoTnpoBku MoryT 06HOBNATLCS OHMaH Npu BKModeHun conara Auro Refresh

Mpw BkntoveHunmn dnara Direct Input NosiBUTCA BO3MOXHOCTb BBOAA 3Ha4YEHUIA BPYYHYI0: KOTUpoBku FxSwap, FxSpot, Yield ans obeux santoT.
OnumnoHanbHO Bbl MOXETE BbIGpaTh UCTOYHUKN KOTUPOBOK ANS

1. FxSpot
2. FxSwap

B cnepaytowimx Bepcusax Mbl NpeaocTaBuM BO3MOXHOCTb Bbibopa MCTOYHMKA ANCKOHTHBIX KPUBbIX

Yield

B rpynnax nonei Yield (nepson n BTopon BantoT napbl - USD Yield, RUB Yield) otobpaxatoTcst AaHHble AUCKOHTHbBIX KPUBbIX.

ﬂﬂﬂ uenen pacyeTa Bbl MOXETE UX MEHATb.

HokymeHTaums Cocdp1Ben © Bee npaBa 3alyLLeHbI.



B 6nwxariluee Bpems Mbl BBeAEM (PyHKLMOHAN KPMBbIX y4acTHUKOB. Bbl cMoXeTe BbiGpaTh CBOU KpyBblE AN Lenem OLeHKN.

Implied Yield

B aTon rpynne nonen nponssoantcs pacyeT Bid, Ask aHauenun implied yield ons BTopoi BantoTbl napbl.

Spread

3peck oTobpaxaeTcs cnpen mexay Implied Yield v Yield (bid, ask) - cobctBeHHO Interest Rate Arbitrage

Outright

3pecb oTobpaxatotcs kotuposku Outright.

PacyeT ons HecTaHOapTHbIX AaT

Haxas kHorky Broker Term Bbl MoxeTe fo6aBuTb B CNUCOK Tpebyemyto aaTty.
[ins Hee ByayT paccunTaHbl BCe 3HaYeHUs:

. FxSwap points,

. Yield BantoTbl 1,

. Yield BantoThbl 2,

. Implied Yield gns cna6oin BantoThl 1

. Spread mexgay Yield n Implied Yield (cobctBeHHO Interest Rate Arbitrage)
. Outright

OO WN =

Bbi30B KOHTpareHTa

Psapgom c koTupoBkow FxSwap pa3mellieHa KHomMKa Bbl30Ba.

HaxaB ee Bbl cCMOXeTe Ha4aTb NeperoBopbl C BragenbLemM KOTUPOBKY Unn ApyrmMm y4acTHUKOM

HokymeHTaums Cocdp1Ben © Bee npaBa 3alyLLeHbI.
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