CBR Sunny Morning, bln RUB, 27-Mar-2025

Ch #01. CBR: Official RUBUSD rate (%YTD), 27-Mar-2025
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Ch #05.0FZ normalized prices 03-Jan-2023:26-Mar-2025
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Ch #08. CBR Sunny Morning, bin RUB, 27-Mar-2025, Thu, 11:31

RUBUSD official: 84.2065; +1.4 kops; +0.02%; +0.02 std
KEY: 21; next meeting: 25-Apr-2025 (+22 wd)
RUONIA:  21.54 (25-Mar-2025); -0.04 bp

Interbank: 21.46 (25-Mar-2025); -0.05 bp

Corr accounts:..
Net liquidity provisior
Gross provision
RUB REPO:
Secured credil

5319 (27-Mar-2025); -19.5
.16 (27-Mar-2025); +0.07
.41 (27-Mar-2025); -0.07

11.96 (27-Mar-2025); -89.27
2400 (27-Mar-2025); +22.04

FX SWAP:.. ...0 (28-Feb-2022); -24.12
Gross absorbtion:..._..3.16 (27-Mar-2025); +0.03
...3155.12 (27-Mar-2025); +32.78
..2.84 (27-Mar-2025); +0.97

Reserves (bin USD):.......641.9 (14-Mar-2025); +2 8 vs (07-Mar-2025)
OFZ curve: 26234(0.3y) 26229(0 6y) 26236(3 ’Iy) 26221(8y) 26230(14y)
yields: 20.84 15.06
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3000(Zh #09. RUBUSD: CBR rate, 1D % change, 01-Jan-2008:27-Mar-2025
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Ch #03. OFZ curve, 26-Mar-2025
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Ch #06. CBR: Key rate, 27-Mar-2025
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Ch #10. Interbank rates, 25-Mar-2025
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Ch #102. Factors sector Ch #103. Decomposition of corr accounts change, bin RUB

12 trin RUB, cum sum, 15D MA, 26-Mar-2025 400 26-Mar-2025
I cash gg: FTrepo I CBR: Net liq I change in cash CB net liquid*
10 gg: debt I gg MnF FX gg operations  ——— coIT accounts,change

I CB fx operations

|H

M m“

||W|||\

|

lﬂ A

I gg: FT depo
v ~n-'|h,‘..n||||||H|

wum‘mwuwww ‘“"I|||H|||||||W|"|

b
|

- — —
7
/
-100

Ch #104. The banking sector liquidity balance (deficit/surplus)
tim RUB, 27-Mar-2025
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45 Ch #16. CBR: FX SWAPs bin, 28-Feb-2022
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Ch #23.0FZ normalized prices 03-Jan-2023:26-Mar-2025
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Ch #26. OFZ returns vs volatilities, annual 03-Jan-2023:26-Mar-2025
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Ch #39. FX turnover (TOD+TOM) on MOEX, bin RUB 26-Mar-2025
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Ch #21. CBR: Reserves, weekly, bin USD, 14-Mar-2025
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Ch #24. OFZ prices correlation 03-Jan-2023:26-Mar-2025
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Ch #22. OFZ curve, yields, 03-Jan-2023:26-Mar-2025

Apr Jul Oct Jan Apr Jul Oct Jan
26234 26229 26236 26228
26221 26230 26238 Key

@CBRSunnyMorning, Source: MOEX

Ch #25. OFZ returns and volatilities, annual 03-Jan-2023:26-Mar-2025
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Mid term

PN
S

18 Long term

]

“

26236
52002, ths

26221

16 52004, ths

2024 2025 2024 2025

Implied 7 years CPI

Implied 2.9 years CPI

6

Jan Jan Jan
@CBRSunnyMorning, Source: MOEX

Ch #91. MOEX, Best & Worst, 1d %, 26-Mar-2025
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Ch #92. Stocks, 1D ret & volume vs 1Y 26-Mar-2025
@CBRSunnyMoming Source: MOEX
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