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YYACTHMK PBIHKA

Exante (Russia)
OANDA

OATA W BPEMA (UTC+3)
12.05.2022 16:47
12.05.2022 16:48

BID
1,0411
1,0409

ASK
1,0412
1,0411

MID WHAEKC
1,0411 AUD/USD
1,041 EUR/ALL

OHAQMH KOTUPOBKM BOAIOT

MOCNESHEE 3HAYEHHE
0,6936
120,4364

DATA
11.05.2022
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= XXII Onamnuickne suMane urpol 2014 roga s Coun, Benoiil Muwa, 100 pyénei, 2012 (sonoTo 999/1000, 15.55rp)
+ [MoxasaTe noroTun
KoTUpOBKMW YYaCcTHUKOB pbiHKa WMHpaeKebl noarpynnbl
YUYACTHHK PBIHKA [IATA W BPEMA (UTC+3) BID ASK MHJEKC MOCNEJHEE JATA
3onoTol MOHeTHbIR JomM (000) 11.05.2022 73831 pyd. 102706 pyd. - SHANERNE
Monera MuseeT 11052027 71000 pys 90 000 py6. 800-neT BaHUA rr.?v»;-mr-t- HoRBr 50| 31894,73py6.  07.05.2022
MoK N 11.05.2022 60250 py6. 87 850 pyb. 6374847 py6.  07.05.2022
Tpoidckui CTaHaapT 11.05.2022 72 000 py6.
CoepbaHk Poccuu 11.05.2022 971 140 py6. 15438 py6. 07.05.2022
30n0To JepMass! 11.05.2022 68 000 py6. 90000 py6.
31 894,73 pyd 07.05.2022

KOTMPOBKM MO MOHETAM
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Kpuaau AOXOQHOCTHU CTpaH

USD | Cbonds Estimation
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Uupekcbl Cbonds: LeHoBble U UHAEKCbI AOXO4HOCTYU

WHAOEKCbI 41 CPABHEHUA

BeeauTe HaMeHoBaHMe ¢ 06.05.2021 no  06.05.2022 3M 1Y 5y 10Y A all Ao

1a7lbHO AOCTVIHbLIN NDOU3BONbLHBLIN nepuoa - 10 neT

118,61

eTophuk, 18 mMan 2021 .

135 e Cbonds United Kingdom Corporate USD Index : 132.51 5.6

» Cbonds United Kingdom Corporate USD YTM Index: 2.7 %

132\/‘/ v 48

129 4

orate 126 32

Cbonds United Kingdom Corporate USD Index
'Xapu| WLA SN 8jelodiod wopbuiy pajun spuogd

146,55 6.n.
S
nited Kingdom Corporate IG 123 \AM\'W\N_\/\——/&J\/\/A/W 24
117,12
jdom Corporate |G 120 16
93,98
Ct ym Corporate |G 17 0.8
"’ Wron 21 CeH 21 Hos 21 AxB 22 Map '22 Maii 22
2 338,00 pHeit

padomyeckoe CPABHEHNE MHAEKCOB
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MaKpoakouomuquKue MHAUKaTOPDbI
Mo BCeM CcTpaHaM Mupa

Mo sonpocam NOANMUCKMU Ha CaunT:
AHpgpeii KapTaBues
a.kartavtsev@cbonds.info

+7 (812) 336-97-21 *119

Mo sonpocam Data APl & Data Feeds:
database@cbonds.info
+7 (812) 336-97-21 *146




Bce o6nuraummn (O6bem pbiHka B MfiH. USD)

< 800
800 - 6 000

B 6 000 - 35 000

M 35 000 - 300 000

M > 300000

Fpadomyeckoe NPeACTABAEHME AQHHBIX HO KAPTe
MMpPQa
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CraTucTuka pbiHKa obnurauuii Cbonds

WHAEKCbI /19 CPABHEHUA

BBeauTe HaumeHoBaHue ¢ 06.05.2017 no 06.05.2022 1Y 5Y 10Y .Js, ‘ Apxus
MakcrmanbHO AOCTYNHbIN NPOU3BONbHbIA Nepuog - 10 net

\/ 06bem pblHKa KOPNOPaTUBHbIX

eBpoobnuraymii - PpaHyua
30.04.2022 681,828 mnpa USD
1750
v 0O6bem pbiHka KOPNOpPaTUBHbIX
obnurayuit - SpaHyus
30.04.2022 1 654,230 mnpg USD 1500
06bem pblHKa MyHULMNANbHBIX
espoobaurauuit - PpaHuua
30.04.2022 0,000 Mnpa USD 1250
O6beM pbiHKa MyHULUNAbHbBIX 8
obnurauuii - dpaHuua D 1000
30.04.2022 24,979 mnpg USD g
=
KonuyecTBo BCex BbINYCKOB
eBpoobnurauui - PpaHumna 750
30.04.2022 4582 epn.
KonuyecTBo BbiNycKOB 500
rocynapCcTBeHHbIX eBpoo6nuraLmii B
obpalienunu - PpaHuyus
30.04.2022 Oen.
“ 250
Konuuectso BbinyCcKOB
KOPMOpaTUBHbIX eBpoOGAUraLuii B
o6pauienuu PpaHums o
A0 Dvanae +S8ZED. Mion'17 SAne'18 Mion'18 SHe'9 Mion'19 Ane'20 Mion'20 SAwe'21 Wion'21 e '2

[loCTpOEHME TMCTONPAMM
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MNMpoueHTHbIe cTaBkU LIB

HayHWTe EBOOWTD HA3BAHWE CTABKH

HA3BAHWE CTABKM CTABKA JATA NOCNEAHETO 3HAYEHWUA NOCNEAHEE W3MEHEHME
W Poccua kmoyeean ctaeka LB 14% 04.05.2022 -3
W CLUA BEpXHAA rPaHWLLE CTEEKK NO denepanbHbiM hoHaam 1% 04.05.2022 0.5 n.n.
W EeposoHa cTaBka pediMHaHCMDOBaHWA 0% 14.04.2022 0n.n.
" BenukoGpuTaHun Ga3oBan CTaBKa 1% 05.05.2022 0.25n.n.
" ANOHWA NPOUEHTHAA CTABKA No JIoNONHWTENLHON AENO3NTHONW NPOrpaMmMe -0.1% 28.04.2022 0n.n.
Llipeii|apua NpoLeHTHAA CTABKA -0.75% 24.03.2022 0n.n.
KaHafa Lenb no oBepHaiT cTaBKe 1% 13.04.2022 0.5 n.n.
ABCTPaNWA Uenb No CTAEKE ASHEMHOID PhiHKa 0.35% 03.05.2022 0.25 n.n.
Hoean 3enaHAWA NpOLEHTHaA CTaBKa 1.5% 13.04.2022 0.5n.n.
KuTai Ga30E8A NpOUEHTHAA CTaEKa (LPR) Ha OfMH rog 3.7% 06.05.2022 on.n.
FoHKOHr 6a20BaRA CTABKE 1.25% 05.05.2022 0.5n.n.
AzepbaiamaH cTaeka pedmHaHcupoBanwa HE 7.75% 29.04.2022 0n.n.
AnGaHuA cTaBka peno 1% 24.03.2022 0.5 n.n.
AN¥WMp YYETHAA CTABKA 3% 31.03.2022 0n.n
AHrona NpoueHTHan cTaBKa 20% 28.03.2022 0n.n.
ApreHTUMHa cTagka Ha 7 aHed Lelig A7% 13.04.2022 2.5n.n.
Apmenna CTaeka no kpegutam LB 10.75% 15.03.2022 1.25 n.n.
ApMEHWA CTABKa No AenoanuTam LB 7.75% 15.03.2022 1.25n.n.

HaAn4YmMe AQHHbIX NO MPOUEHTHbIM CTABKAM



mailto:pro@cbonds.info

Mouck MHAEKCOB  Coxpanéubie sanpocsi v

Bbi6paTb uepes punbTpbi

PeruoH
HauHuTe BEOAUTL TEeKCT
Ctpana 0/207 4 + WHgekco! Cbonds: UeHOBbIE U MKAEKCHI JOXOAHOCTH
+ CTaTuCTuKa pbiHka obnuraymit Chonds
UcTouHuk  0/1150
+ MaKpO3KOHOMMYECKNe NoKa3aTenu
Eepanvesaci: (A + CTaTUCTWKa NO NPUBMEYeHHbIM KpeauTam

+ Kpusble LOXOQHOCTH U CNP3abI

+ CpOuHbIV PbIHOK

+ BanoTHbIN PbIHOK

+ [leHeXHbll PbIHOK

+ MHOEeKCbl yUaCTHUKOB PbIHKa M BUpXK
+ PbiHOK aKkuyuit u U@

+ Toeapbl

+ Apxus

YAOBHAS GOOpMA NOUCKA



https://cbonds.ru/indexes/

Mpynna Chbonds Country Soversign Chonds Country Corporate  Chonds Country Corperate IG - Cbonds Country Corporate HY ¢ CTpaHa PoccuR 3

HA3BAHWE MHOEKCA 3HAYEHWE LATA NEPHOOWHHOCTL
WMHaekcol Chonds: ueHoBble w MHAeKcbl goxopHocT > Chonds Country Sovereign >

Cbhonds Russia Sovereign USD Duration Index 1385 10.05.2022 OeHb

Chonds Russia Sovereign USD Index 9486 10.05.2022 HeHb
Cbonds Russia Sovereign USD Price Index 08,16 10.05.2022 OeHb
Chonds Russia Sovereign USD ¥YTM Index 234 10.05.2022 HeHb
Cbhonds Russia Sovereign USD T-spread Index 39726 10.05.2022 Oexs
WMHaekcel Chonds: ueHoBble W MHAeKCbl goxopHocT > Chonds Country Corporate

Cbonds Russia Corporate USD Index 4223 10.05.2022 Oers
Chonds Russia Corporate USD Price Index 2915 10.05.2022 HeHb
Cbonds Russia Corporate USD Duration Index 1019 10.05.2022 OeHb
Chonds Russia Corporate USD YTM Index 48,76 10.05.2022 HeHb
Cbonds Russia Corporate USD T-spread Index 50236 10.05.2022 OeHb
WMHaekcol Chonds: ueHoBble w MHAeKcbl goxopHocT > Chonds Country Corporate 1G>

Cbonds Russia Corporate IG USD Index 48,16 10.05.2022 Oexs
Chonds Russia Corporate |G USD Price Index 34,07 10.05.2022 HeHb
Cbonds Russia Corporate |G USD Duration Index 1042 10.05.2022 OeHb
Chonds Russia Corporate I1G USD YTM Index 4478 10.05.2022 HeHb
Cbonds Russia Corporate |G USD T-spread Index 4 563,32 10.05.2022 Oexs
WMHaekcel Chonds: ueHoBble W MHAeKChl goxopHocT > Chonds Country Corporate HY >

Cbonds Russia Corporate HY USD Index 40,51 10.05.2022 OeHb
Chonds Russia Corporate HY USD Price Index 26,69 10.05.2022 HeHb
Cbonds Russia Corporate HY USD Duration Index 923 10.05.2022 OeHb
Cbhonds Russia Corporate HY USD YTM Index 69,87 10.05.2022 HeHb
Cbonds Russia Corporate HY USD T-spread Index 6 902,24 10.05.2022 OeHb

TaBAMYHOE MPEACTABAEHME ACHHbIX
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Mpadomyeckoe NPEACTABAEHNE AQHHbIX

DX Bo

Huk

EMUB US, total return
42 1 0 5 O/ THoEG03s eXefJHeBHbIN
] (o] 8 npeabiayliee sHavenue: 420,60% Ha 09.05.2022

paccuynTbiBaoLian opraHnsayus:

11.05.2017 no 11.05.2022 3M W 5Y 10y

—— Ha3sBaHue nHaeKca Ans CpaBHeHusa

480

460

440

EMUB US, total return, %

420

400

380

Cen'17 #Ans'18 Man'18 Cen'18 HAns'19 Mait'19 Cen'19

{} No6asuTb B WL

.,J '. Apxue

Cen 21 Aus 22 Mait...


mailto:pro@cbonds.info

3anagHas Espona
3anapHan EBpona
BocTouHas EBpona
BocTouHas EBpona
BocTouHas EBpona
BocTtouHas EBpona
BocTouHas EBpona
BocTouHas EBpona
BocToyHas EBpona
BocTouHas EBpona
BocTouHan EBpona
BocTouHas EBpona
BocTouHan EBpona
BocToyuHas EBpona
BocToyHas EBpona
BocTouHan EBpona
BocToyHas EBpona
BocTouHan EBpona
BocTouHas EBpona
BanxHum Boctok
BawxHuin BocTok
BanxHum Boctok
BaunxHun Boctok
BawxkHui BocTok
BaunxHun Boctok
BawxHui BocTok
BawxHui BocTok
BnauxHun BocTok

BawxHun BocTok
BanxHum Boctok
BawxHuin BocTok
Adpuka
Adpuka

Makpo3KOHOMMYECKME MOKAIATEAM

BB, MJIP,

USD A

IOTPEBUTE/IbCKAS KYPC :
AO0NI K BB, BI HALIMOHANBHOU
A BAIOTbI K USD
A
752 41,4 0,98
541

>3

,J.\
w
(=)}
- N
o
O

34 11,5
56 44 17 033
594 7.3 14 588
249 24 10 830
12 23 5093 8.8
53
105
54
56
5
5
1

5
0

w


mailto:pro@cbonds.info

225

%

27.CeH 1. Hos 22. Hos 13. Oex 3. finBe 7. PeB 28. ®es 21. Map 4. Anp 2. Man 9. Mai

L
}

i —_—— e T e = R = = = 3 —

~—— Hosar 3enaHauA NPOLEHTHARA CTaBKa
~— Taunasg cTaBKa peno

BO3MOXXHOCTb CpAdBHEHMA MPOLLEHTHbIX CTABOK

-

— Benuko6puTarua 6a30B6an CTasKa TalBaHb NPOLEHTHAR CTABKa
— OBbeanHeHHble ADaBGCKiue 3MUPaThI NPOUEHTHARA CTasxa
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MocTpoeHne MHAEKca Ha ocHoBe 6onee 600 000
obnurauui 1 KOTUpoBOK OoT 200 6MpPIK U TOProBbIX

nnoLw,afoK

Wcnonb3oBaHue rubkux MeToA0B NOCTPOEHUA
WMHOEeKCa B COOTBETCTBMM C y‘-léTOM nepcoHanbHbIX

KpuUTepueB

OrpaHuyeHue gonei 3MUTEHTOB B nopTdene,
06HOBNEHWe CTPYKTYpbl UHAEKCa NpU
nepe6anaHcupoBKe nopTdens, nepegayn JaHHbIX
yepes APl unm Beb-cepBUc

B03MOXXHOCTb CO3aHNA LLeHOBbIX U UHAEKCOB
nonHou, appeKTUBHOW U NPOCTON A OXOOHOCTH,
atopaumu, T-spread u G-spread, 06 bEMHBIX 1
KONM4YEeCTBEHHbIX UHAEKCOB

Paspaﬁon(a NoNb30BaTe/IbCKOM MEeTO40MOrMN.
Bo3MoXHOCTb OTCNneXXuBaHUA N3MeHEeHUN

WHAEKCHDbIX CNUCKOB BO BpeMeHU

CO3AQHME MOAb3OBATEABCKMX MHAEKCOB



mailto:database@cbonds.info

Haekcbl CBI RU Investable '

Total Market Investable Top Market Investable

Poccuitckm

i PbIHOK KOPN

* Makcummuaauma adbekTMBHOCTH NpoLecca ynpaBneHna o8nuralMoHHbIMM
noprdenamMu

* BO3aMOMHOCTE MCMONB30BAHUA B KAYeCTBE 6EHUMAPKOE 1A UHASKCHBIX Cbonds-CBI RU
thoHO0B O6MMraumi Middle Market Investable

* [locTpoeHHe Ha 6a3e TONBKO BbICOKONMKBUAHBIX SMUCCHA MPH BLICOKOM
YPOBHE AUBEPCUDMKALIMK

* [locTpoeHWe Ha 6a3e TONbKO BbICOKONIMKBWUAHbIX 3IMUCCHA NMPY BLICOKOM

YPOBHE AMBEpCUbUKALIMK
MeTtoguka pacyeTta WHpeKcbl
NONHOWA J0X0OHOCTKH WHAEKC Aropauun LIEHOBON UHAEKC
G-cnpen 3t OEKTUBHON AOXOAHOCTH

Co3aaHME BEHYMAPKOB AAT MHAEKCHbBIX (OOHAOB
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RATES&FX G7

Honwsectso no nonwo id . |~
Eroup_id_name2 |1|sruq:|_id_name 1 2 3 714 21 30 60 90 120 150 180 210 240 270 300 330 360 365 450 540 630 720 730 900 1080 1095 1440 1460 1800 1825 2160 2190 2520 2555 2BBO 2920 3240 3285 3600 Grand Total
ElCurrency Forwards EUR/USD FX Forward Outright i) af 2) 3 3) 3 1) 3 1 1 1 1 1) 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 31
EUR/USD FX Forward Swap Pts 1) af 1) 3 1) 3 1] 3 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 31
GBP/USD FX Forward Outright 1] 2 1) 3] 1) 3 1) 3 1 1 1 1 1) 1 1 1 1 1 1 i 1 1 i 1 1 1 1 1 1 1 1 31
GBP/USD FX Forward Swap Pts 1| a2 1) 3] 1) 3 1) 3 1 1 1 1 1 1 1 1 1 1 1 i 1 1 i 1 1 1 1 1 1 1 1 31
UsD/AUD FX Forward Outright i) 3 1) 3] 1) 3 1 3 1 1 1 1 1 1 1 1 1 1 1 i 1 1 i 1 i 1 6
USD/AUD FX Forward Swep Fts 2| af 2| 2| o af 2) 2 af 2] 2] af 3| af af 2 3 1 1 1 1| a 1 1 1 1 26
USD/CAD Fx Forward Outright 1 O ) e 0 e e O § 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 31
USD/CAD FX Forward Swap Pis 1 O ) e 0 e e O § 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 31
USD/CHF FX Forward Outright i) af 2) 3 3) 3 1) 3 1 1 1 1 1) 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 31
USD/CHF FX Forward Swap Pis i) af 2) 3 3) 3 1) 3 1 1 1 1 1) 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 31
USD/IFY FX Forwerd Qutright i) af 2) 3 3) 3 1) 3 1 1 1 1 1) 1 1 1 1 1 1 1 1 1 1 1 1 1 1 7
USD/IPY FX Forwerd Swap Pis i) af 2) 3 3) 3 1) 3 1 1 1 1 1) 1 1 1 1 1 1 1 1 1 1 1 1 1 1 27
USD/MZD FX Forward Outright 1) af 1) 3 1) 3 1] 3 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 31
USD/MZD FX Forward Swap Ptz 1] 2 1) 3] 1) 3 1) 3 1 1 1 1 1) 1 1 1 1 1 1 i 1 1 i 1 1 1 1 1 1 1 1 31
Currency Forwards Total 14 14 14 14 14 14 14 14 14 14 14 14 14 14 14 14 14 14 14 14 14 14 12 14 14 14 12 12 10 10 10 416
El0wvernight Indexed Swaps [015) EUR OIS il 3 1 1 1 1 1 1 1 1 1 1 1 1 i 1 1 i 1 1 1 1 1 1 30
OIS CHF SARCN 1 1) 2| 1| 2| a| 2| 3| af af 3 3 12 101 1 1 1 1 1 1 1 1 1 30
QIS EUR ESTR 1l 3 11 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 31
015 GEP SOMIA 1l 3 11 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 i3
015 JPY TONA 1l 3 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 i3
0I5 USD FedFunds 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 iz
015 USD 30FR 1l 3 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 5
QIS USD SOFR vs FedFunds 1 1 1 1 1 1 1 1 1 1 1 1 1 1B
OIS USD S0FR vz USD LIBOR 3M 1 1 1 1 1 1 1 1 1 1 1 1 1 1B
Overnight Indexad Swaps (015) Total 6 B 777 7 % & 5 5 9 6 6 9 3 7 1 9 9 9 9 9 9 9 9 9 241
Clinterest Rate Swaps (IRS] EUR 3M EURIBOR / M EURIBOR Baszis Swap 1 1 1 1 1 1 1 1 1 is
RS AUD 1 1 1 1 1 1 7
IRS CAD 1 1 1 1 1 1 1 1 1 15
IRS DEK 1 1 1 1 1 1 1 1 1 1z
IRS ESTR vs 3M EURIBOR Basis 1 1 1 1 1 1 1 1 1 1 1 1 20
IRS EUWR {annual Bond vs 3M EURIBCR] 1 1 1 1 1 1 1 1 1 1 1B
IRS EWR [annual Fixed vs 6M EURIBOR) 1 1 1 1 1 1 2 1 1 i 1B
IRS EUR [annual Monsy vs 1M EURIBOR) 11 1 1 1 1 1 1 1 8
IRE NOK 1 1 1 1 1 2 1 1 i 12
IRE NZD 1 1 1 1 1 1 7
IRS SEK 1 1 i 1 1 a 1 1 i 4
IRS USD [Annuzl Money vs. 1M LIBOR) 1 1
IRS USD [mid-swaps] 1 1 1 1 1 = 1 1 i is
IRS USD [Semi Ann. Vs Libor 3M) 1 1 1 1 1 1 1 1 1 1 14
IRS GEP {Semi Bond vs §M LIBCR] 1 1 1 1 1 1 1 1 1 1 17
Interest Rate Swaps (IRS) Total 12 1 1 2 1 2 1 5 8 1 5 8 5 B 5 B8 5 B 5 L] 5 & 5 L] 5 & 5 205

PasAnyHbIE KPUBbIE M MHAMKATOPBLI MM 1 FX pbIHKAO



mailto:database@cbonds.info

RATES&FX RUB

Konuuectso no nomio id _ days |z|
group_id_nan > | group_id_name [~] 0 123 714213060 90 120 150 180 210 240 270 300 330 360 365 450 540 630 720 730 1080 1095 1440 1460 1800 1825 2160 2520 2555 2880 2920 3240 3285 3600 3650 5400 5475 7200 7300 9125 10800 O6wnid utor
ElCurrency Forwz USD/RUB Implied Yield 1 111 1 1 1 1 1 1 i 1 12
USD/RUB FX Forward Swap Pts 111111 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 30
USD/RUB FX Forward (outright} 111111 1 1 1 1 1 1 1 1 i 1 1 1 1 1 1 1 1 1 1 1 1 30
NFEA FX Swap Rate USD 11 111 1 1 1 1 1 1 1 1 13
NDF USD/RUB Implied Yield 111 11 1111 1 1 1 1 1 1 1 1 i 1 1 1 1 22
NDF USD/RUB (Outrights) Mid 11 11 1 1 1 1 8
NDF USD/RUB {Forward Points) 1 1 2
Indicative rates for swaps (Moscow Exchange) 1 1
Currency Swaps [Moscow Exchange) 5 5
Currency Forwards Mror 933 6 537 66 4 4 7 4 4 6 3 3 & 3 4 3 5 3 3 3 2 2 2 2 2 123
EIREPO REPO rates (Russia) 7 2 5 1 16
REPC (Russia) 14 3 17
REPO Hror 21 5 5 1 1 33
Elinterest rates ( RUSFAR USD (Russia) 1 1
RUSFAR RUB (Russia) 1 11 1 1 2
RUONIA (Russia) 3 1 1 1 &
MOSPRIME {Russia) 1 11 111 1 7
MIACR USD (Russia) 1 1
MIACR IG {Russia) 1 1
MIACR (Russia) 1 1 z
Implied RUONIA / Implied inflation for OFZ {Russia) 8 2 10
Interest rates (benchmarks) Hror 8 11 2 2 31 4 2 33
ElYield curves  Russia Yield Curve Index 11 111 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 20
Yield curves Mror 11 111 1 1 1 1 1 1 £l 1 1 1 1 1 1 1 1 20
Elinterest Rate Sy ROI5fix [Russia) 11 1 1 1 1 1 7
IRS RUB ws RUB Mosprime 3M Mid 1 1 1 1 1 1 1 1 1 1 1 1 12
Interest Rate Swaps (IRS) Wtor 11 111 1 1 1 1 1 1 1 1 1 1 1 1 1 1 19
[l Currency Swap: CCS USD/RUB 1 1 1 1 1 1 1 1 1 i)
Currency Swaps Wror 1 1 1 1 1 1 1 1 1 9
OBwwid uror 2025331510 313 912 4 4 11 4 4 7 3 3 8 2 3 4 3 7 1 5 1 5 1 5 1 4 4 1 4 1 3 1 4 1 1 1 1 1 1 1 237
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14 14 14

Konwuecteo no noaw id days |~
group_id_name2 -l group_id_name -
# Currency Forwards 14 14 14 14 14 14 14 14 14
@ Owernight Indexed Swaps (015) 6 B 7 7| 7
= Interest Rate Swaps (IRS) 1 2
CHF/USD SARON/SOFR CBS

EUR/USD 3M EURIBOR / 3M LIBOR USD CBS
EUR/USD ESTR / SOFR CBS

GBP/USD SONIA/SOFR CBS

IRS TONA vs SOFR Basis

= Cross-Currency Swaps

W e

Cross-Currency Swaps Mtor

= Interest rates (benchmarks) AONIA (Australia) 1

CDOR [Canada) 1
CORRA (Canada) 1

ESTR (€5TR) 1

Interbank rate (Finland)

Interbank rate (Iceland)

Interbank rate (Singapore)

Interbank rate (South Korea)

LIBOR GBP

LIBOR IPY

LIBOR USD 1

NIBOR (Norway) 1
SARON (BenwkoBpuTaHma)

SOFR (USA)

SONIA (Switzerland)

SORA (Singapore)

STIBOR (Sweden)

TED-spread

The US. interest rates indicators
TONA (Japan)

A N A A Y

T s

Brnme s s

Interest rates {(benchmarks) Wror

= Yield curves Germany Yield Curve Index
UK Yield Curve Index
USAYield Curve Index

Yield curves Mror

O6uymii utor 32 14 14 24 20 14 31 26 41
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14

]
2

W e e

A N

22 22 38

]
1

W e e

1
1
2
20 21 31 20 20 37

14 14 14

9

A s ]

14 14

7
1

14

]

A ]

e

5

10 17 24 15 33 11 12

(¥ S T -]
N R kR e
W R kR ARG

[ T L)

W

12

9

A s ]

31

N R R R e e e
N R e R e e e
A A LA

W e e

416
241
205

15
15
20
21
22



mailto:database@cbonds.info

FX

Konwuecteo no nonw id Ha3eaHuA ctonbuos |+
HazeaHuA cTpok - CIS Emerging Markets Global World Market 06wmii utor
='Forex 17 108 51 15 191
FOREX rates 14 108 51 15 188
FOREX UAH rates 3 3
= Central banks foreign exchange rates 66 16 31 112
Exchange rates (Bank of Russia) 34 34
Exchange Rates of ECB 31 31
IS central banks official exchange rates 20 20
Exchange Rates of National Bank of Ukraine 9 9
Exchange Rates of the National Bank of Poland 7 7
Exchange Rates of Central Bank of Argentine 3 3
Exchange Rates of National Bank of Kazakhstan 3 3
Exchange Rates of Central Bank of Uruguay 2 2
Exchange Rates of Central Bank of Colombia 1 1
Exchange Rates of Central Bank of Chile 1 1
Exchange Rates of Central Bank of Mexico 1 1
Exchange Rates of Central Bank of Costa Rica 1 1
= Cryptoassets 12 12
Cryptocurrencies 9 9
Cryptoindex 3 3
~I5tock exchange currency rates 8 ]
Moscow Stock Exchange currency rates B 8
OBWMA MTOr 91 124 o4 15 324
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|Konuuectso ne noo id HasBanua cronbuos  ~
|HassaHua cTpok - CIs Emerging Markets Global World Market O6Gwmii utor
| = Precious metals 77 5 4 86
| Russian gold and silver cains 45 45
| Precious metals bullion 24 24
i Precious metals (other sources) 5 5
| Precious metals (Gokhran of Russia) 4 4
| Precious metals (Bank of Russia) 4 4
| Precious metals (LBMA) ! 4
| = Agricultural products 1 13 8 22
1 Grains 1 3 6
| Livestock 5 5
i Drinks a4 a
1 Dairy 1 1 2
1 ail 1 1
i Sugar 1 1
| Wool 1 1
1 Cotton 1 1
| Lumber 1 1
| = Industrial commodities 4 12 1 17
1 Base 10 10
1 Ferrous 4 4
i Soda Ash 1 1
1 Uranium 1 1
| Rubber 1 1
| =Energy 2 10 12
Gas 4 4
Refined products 1 3 4
| Crude oil 2 2
i Biofuels 1 1
| Coal 1 1
| = Commodity indices 4 4
i Market participants indices a4 a4
| OBwymii uTor 77 5 36 23 141

Commodities



mailto:database@cbonds.info

Macroeconomic Indicators

|Konuuectso no nonw id Hazsanwa cronbuos -

HazeaHwAa cTpoK - | CIS Emerging Markets Global World Market OGwmid utor

Business l 145 1493 19 631 2288
|GDP 135 1410 10 382 1937
|Tra de 141 1377 13 404 1935
|Prices 96 1083 18 354 1591
] Labour 110 813 21 555 1499
|Money 119 951 39 274 1383
|Government 97 757 5 269 1128
|Taxes 57 596 3 182 838
|Consumer 45 421 13 300 779
_Health 33 352 ] 172 563
|Housing 11 108 B 139 264
|Transportation 2 2
| OB wimi uTOr 989 9361 155 3702 14207
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ALL Indicators

|Ronnuecteo no noaw id HazeaHuA ctonbuyose -

HazeaHwuA cTpOK -1 CIS Emerging Markets Global World Market O6wmi utor

Macroeconomic Indicators 989 9361 155 3?ﬂ2| 1421??'
|Repository 2015 2396 648 2599 7662
|Cbonds Bond Market Statistics 560 3889 1025 5474
|Derivatives market 254 688 218 1160
|Cbonds Total Return and Price Indices 141 410 20 205 776
|Market Participants & Stock Exchanges Indices 181 44 210 115 550
|Money market 187 169 12 62 430
|Currencies market 91 124 94 15 324
| Stock & Funds Market 115 135 17 48 315
_|Loans Statistics 313 313
|Yield Curves & Spreads 85 43 115 248
| Archive a0 76 76 24 206
|Commodities 77 5 36 23 141

OO WM uTOr 5042 17345 1268 8151 31806
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