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Indicator Currency / Unit Latest Last Friday 31.12.2021 Median 2015-2019 Week to date Since 31/12/2021 Since 31/12/2019

S&P 500 USD 4,226 4,349 4,766 2433 -2.84% -11.34% 30.79%
S&P Energy USD 512 515 423 500 -0.53% 21.14% 12.19%
S&P Aerodefense USD 1,282 1,306 1,246 987 -1.85% 2.83% -5.56%
Nasdaq USD 13,037 13,548 15,645 6221 -3.77% -16.67% 45.30%
VIX points 31 28 17 14 3 14 17
Eurostoxx EUR 441 452 479 368 -2.43% -7.96% 9.11%
MOEX Russia RUB 3,085 3,393 3,787 2070 -9.09% -18.55% 1.28%
Energy sector - Russia RUB 6,727 7,444 8,223 4229 -9.62% -18.19% -6.53%
Financial sector - Russia RUB 7,275 8,498 9,877 7436 -14.40% -26.34% -23.67%

US 10Y yield % 1.98 1.93 1.50 2.26 4.7 48 7
BD10Y yield % 0.22 0.21 -0.18 0.33 1.8 40 41
IT 10Y spread bps 172 164 136 153 7.2 35 10
RUS Sov USD Spread bps 430 267 170 192 163.0 260 293
UKR Sov USD Spread bps 1,745 1,085 793 643 660.0 952 1347
RUS main interest rate % 9.5 9.5 8.5 9.0 100 325
RUS 3Y CDS bps 401 257 98 104 145 303 377
UKR 3Y CDS bps 1,344 981 625 602 362 719 894

Rubel RUB per 1 USD 81 77 75 64 -4.82% -7.23% -23.18%
Hrywnja UAH per 1 USD 30 28 27 26 -4.97% -8.75% -20.37%
Rubel 1M impl vol points 34 26 14 13 8.3 20 26
Rubel Curr. Swaps Basis bps -44 -70 -104 -102 26 60 -2

Brent oil USD/barrel 97 93 78 58 3.92% 23.70% 46.25%
Nat. Gas (ICE) BPN per therm 213 176 171 42 20.87% 25.02% 586.61%
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*Immediate change from last available value



 
 


