Kotuposku Money Market

Money Market peanusoBaH B Buae cBogHOM Tabnuubl, B KOTOPOW NokasaHbl KOTUPOBKW Mtobol 13 BbIGpaHHbIX BanioT No BCeM NpoaykTaM B paspese
CPOKOB.

KoTtu POBKN OEHEXHOIO PbiHKa

Money Market

RUB X~ MOEX. RUB Zero Curve X~ USD Zero Curve

ON — 03-Nov 5.584395 5.584395 13.65 14.15
1W —10-Nov 16.5743 225727 14.899961 14.899961 5.548871 5.548871 13.55 14.25 1953 3023
1M — 04-Dec 15.9962 22.0149 14.918492 14.918492 5.567705 5.567705 13.85 14.55 8147 12884
2M —09-Jan 14.6024 20.6582 14.96209 14.96209 5.684211 5.684211 14942 25181
3M — 05-Feb 13.9468 pLNEE] 15.041749 15.041749 5.753736 5.753736 19134 33498
6M — 03-May 13.0682 19.2474 15.300897 15300897 5.872624 5.872624 31969 59 780
123741 18.6442 15313589 15313589 5.803683 5.803683 . i 43 569 85745
1Y — 05-Nov 11.9231 18.2764 15.116498 15.116498 5.693982 5.693982 54318 110 552
2Y — 05-Nov 103231 16.9333 14.994519 14.994519 5.158163 5.158163 85951 197 656
3Y —03-Nov 9.7967 16.679 15.37674 15.37674 4.85819 4.85819 118 427 285908
4Y — 03-Nov 9.4786 16.6227 15729391 15729391 4.727251 4727251 146 326 369 582
5Y — 03-Nov 9.7539 17.1752 16.352405 16.352405 4.683609 4.683609 188112 467 297

10Y — 03-Nov 20.545367 20.545367 4.701035 4.701035

B BepxHel YacTu BumKeTa pa3MeLLeHbl NapamMeTpbl BUgKeTa

1. Cnwncok BantoT, KOTUPOBKM OAHOW M3 KOTOPbIX TpebyeTcsi oTobpasnTb
2. Cnuncok KOHTPUGBLIOTOPOB, KOTUPOBKM OAHOTO M3 KOTOPbIX JAOIKHbI OTOBpaxaTbCs.
Ecnu octaBuTb 3TOT NapameTp nycTbiM 6yayT oTobpaxeHbl NocneaHne eNCTBYOLME KOTUPOBKM.
3. Kpuas Zero rate no BbiGpaHHOM BantoTe (415t CPaBHEHUS NPOLEHTHbLIX CTABOK MO NpoAyKTam)
4. Kpuas USD zero rate, npumeHsiemas ansi pacyeta implied yield no kotuposkam FxSwap

Y4acTHMK MOXET UCMNonb30BaTh COOCTBEHHbIE KpuBble, eClin 3aperncTpupyeTt nx B Tele/lHane

CpoKu KOTUPOBOK OTOBpaXXeHbI B CTPOKaXx, NPOAYKTbl — B KOMOHKaX. [nsi Kaxaoro npoaykra otobpaxeHsl KoTMpoBku Bid, Ask
Ha nx nepeceyeHunm pasmeLLlieHbl KOTUPOBKY NPOAYKTOB U CPOKOB, YKa3aHHbIX B BbIOPAHHbBIX CTPOKE U KOSOHKE.
Otobpaxaemble NPOAYKTbI

Deposits

IR Swaps

(O]}

Repo

Fx Swap npotus USD

Ha ocHoBaHumn aTnx koTnpoBok 1 USD zero curve paccumTbiBaetcs Implied Yield BantoTbl

akrowbd=

KoTtuposku Fx
B npaBoWi YacTu BugkeTa pasmelueHbl Fx Cross koTupoBky BantoTbl npoTne USD u ocTanbHbIX BanioT

KoTupoBku HeYyBCTBUTENbBHBI K NapaMeTpy KoHTpubboTop — oToGpaxatoTcs nocneaHue AeiCTBYOWME KOTUPOBKY.
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