
1) Russian Foreign minister Sergei Lavrov and US Secy of State John Kerry 
meet in London. 

This is a last-ditch effort to de-escalate the situation 

2) Central Bank of Russia meeting today at 9:30 where Bloomberg survey 
expects no change 

Swaps curve is pricing in over a 100bp hike. How will the central bank 
react to FX pressures? 

Ongoing tensions justify a cautious approach into the weekend. 
Tactically go long lm wii calls 101 (S1) and short DAx 

Russia 5y swap 
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