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SPFI MARKET
ADVANTAGES
PRODUCTS
FACTS



HOW IS THE SPFI MARKET USEFUL FOR PARTICIPANTS?

Interest on Flexible terms of the The recognized Reducing the stress ISDA/RISDA signing
initial margin and deals from market price of on standards H1 and isn’t required.
variation margin 3 days to 10 years article 305 of the Tax H6 by 20 times

Code of the Russian

Federation
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THE INSTRUMENTS OF
THE SPFI MARKET
ALLOW PARTICIPANTS
TO MANAGE
CURRENCY, INTEREST
RATE RISKS AND
LIQUIDITY
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CROSS-CURRENCY SWAP
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INTEREST RATE SWAP

Maturity : or 3 gHeit oo 10 ner
Curnrendies:
EURUSD, USDRUB, EURRUB, CHFRUB
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FXSWAP

Maturity: or 3 aHel1 no 10 net
Rates: KeyRate, MosPrime, Ruonia, Rusfar,
SOFR, ESTR, SARON, LIBOR, EURIBOR
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FORWARD/NDF

Maturity : or 3 aHeit oo 10 net
Currendies :
EURUSD, USDRUB, EURRUB, CHFRUB

Maturity : or 3 aHeit oo 10 ner
Currendies :
EURUSD, USDRUB, EURRUB, CHFRUB
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TO LEARN MORE
ABOUT THE SPFI MARKET

ALEKSANDER BELOV

o +7(495) 363 32 32 (p06.5371)

@ Aleksander.Belov@moex.com



mailto:Aleksander.Belov@moex.com

