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RUSSIAN REPO MARKET

Primary Markets

e Repo with the CBR (Central Bank of Russia)
e Repo with the Treasury

Secondary Market

e Repo with Central Counterparty
e OTC Repo
e Interdealer Repo on the MOEX
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MONEY MARKET RATES
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LINE CHART
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DEPOSITS AND REPO WITH CBR
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POSSIBLE REASONS

e Dealers are lazy
e Lack of capital
e Lack of limits
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MARKET NEEDS

e Scoring Systems for credit limits
e Repo on Basket of securities (Collateral Optimisatioin)
e Collateral Management Systems

e Recognized Pricing Sources for collateral valuation and margin’s
calculations

Bloomberg



BLOOMBERG SOLUTIONS

e Scoring Systems for credit limits

-DRSK <GO>

e Repo on Basket of securities (Collateral Optimization)

-AUPD <GO>, RPOV <GO>

e Collateral Management Systems

—CDE (Custom Data Editor) <GO>

e Recognized Pricing Sources for collateral valuation and margin’s
calculations

-BVAL <GO>
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DRSK <GO> FOR LIMITS

e Independent scoring model
e Input of custom data for Banks
— Tier 1 Capital Ratio (%)
— Non-Performing Loans and Assets Ratio (%)
— Tangible Equity to Tangible Assets (%)
— Return on Assets

e Calculates 1Y Probability of Default
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D RISK MOBEL FOR PRIVATE COMPANIES
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REPO AUCTION PLATFORM

« AUPD<GO> - a system of the REPO auction with the Central
Bank of Russia.

 The system allows to do REPO trades using as a collateral
single instruments or a basket of instruments.

« The basket allows a change of collateral during the repo term.

« System provides access to the fixed and floating rate auctions.
All bids are send by participants from the AUPD <GO> page
directly to the Central Bank of Russia.
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NMIATPOPMA ONnA AYKUMOHOB PENO

- AUPD<GO> - yHMKanbHad cuctemMa aykuuoHOB peno C
LleHTpanbHbIM BaHkom Poccun.

« Cuctema paeT BO3MOXHOCTb fdenatb cgenku peno ¢ Ub
NCNonb3ysl KOP3WHY WHCTPYMEHTOB Kak obecrneyeHne AOngd
COEenKu.

« Kop3anHa Tak e npedocTaBnser BO3MOXHOCTb Yy4acTHUKaM
ayKUMOHOB fernaTb 3aMeHy obecneyeHns B TEYEHUW CpoKa
CAEnKu perno.

« Cwucrtema npegocTtaBnser BO3MOXHOCTb y4acTuUs B CecCcudax Ha
PMKCUPOBaHHYIO CTaBKY, a TakK Xe B ayKuMoHax Ha MSiaBYyoLLYIO
CTaBKy. 3adBKM 3aBOAATCA Yy4yaCTHMKaMM CO  CTpaHuubl
AUPD<GO> u nayt Hanpamyto LIB Poccuw.
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RUSSIAN REPO MARKET

W UEM TH. CBA3b pOCCI"II"ICKI‘II‘I PbIHOK pEI IU

1) naBHas cTpaHuua RUSSIAN REPO MAR KET
Mouck LeH

2)MonuTop peno MMBBE RURE<GO> - 3TO HOBbIM MOpTasn, CO3AaHHbIA ANS YYaCTHUKOB phiHka PENO.
3)WHpekcel perno NFEA [lopTan npegocTaBnseT AOCTYN K CTpaHWUaM C GUMpKeBLIMMA LieHaMK U
4)MHaexcel peno MICEX CTaBKaMW, TOpProebiM buneTaM, AaHHbM LleHTpanbHoro 6aHka, HOBOCTAM U

CcTpaHuLaM 6poKepoB.
ToproBbii GYHKLUMOHAN
5)ToproBsbi 6unet PEMNO naTpopMa aykumoHa peno Bloomberg aaeT BO3MOXHOCTb LieHTpanbHoMy
6)XKypHan caenok 6aHKy Poccum npeanaraTb YCNOBUS COrnalleHuid peno M 3anpawmBaTh
3a8BKM 6ua y poccuickmx 6aHKOB, SBNSKWMXCA KnveHTaMu Bloomberg.
LleHTpanbHbIA 6aHK
7) NoMbapaHbiv cnvcok LB P...
8)Crasku PEMNO LB Poccumn

MNnatdopMa ayKUMOHA peno
9)0630p ayKuMOHa
10)Npecc-penu3 (RUS)
11)Cnncok obecneu. NSD (RUS)

HoBocTu =
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COLLATERAL MANAGEMENT SYSTEM

e Use CDE <GO> to update the collateral lists with custom data such
as Collateral Lists

e Search and analyze prices for collateral
e EXxport data to excel

e More advanced solutions are coming
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Thank you for attention!
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