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Heno3untbl n nomb6apaHbie kpeauTbl BaHka Poccumn
Bank of Russia Deposits and Secured Loans

Cpok O6opoT CtaBku PEIO no 3akn4YeHHbIM KonuyectBo Koa MHCTpyMeHTa HauMeHoBaHue Cpok, |CpenHeB3BelueHHas
PENO, no PENO**, caenkam, % roaoBbIx caenok PENO, Instrument ID MHCTPYMeHTa AHen | cTaBka, % roaoBbIX
AHei ThIC. PY6. REPO Rates, % per annum wr. Instrument Term, | Weighted average
REPO term, REPO Value**, Cp. B3B. T MaKc. Number of Name days | rate, % per annum
days thnd. rbl. WAP low high trades, units
CBRDEP_DNDF Henos3uT overnight 1 4,00
AYKLNOHBI CBRDEP_TNDF Oenosut tom-next 3 4,00
0 0 CBRDEP_SNDF | [denosut spot-next 1 -
Utoro 0 0 CBRDEP_D1WF Oeno3uT 1 Hepens 7 4,00
Total CBRDEP_S1WF [eno3uT spot-week 7 -
CBRDEP_T4WA Lenosut 1 mecsy, 30 4,04
CBRDEP_T3MA Oenos3uT 3 mecsua 90 -
CBRDEP_DOCF [eno3nT go BoctpeboBaHusi - 4,00
CBRCRD_T6MA JlomGapgHbI kpeauT 6 mecsue 182 -
CBRCRD_T3MA JlomGapgHbI kpeanT 3 mecsiua 90 -
CBRCRD_T1YA JlomGapaHbIn kpeant 12 mecsiu 366 -
CBRCRD_T1WA TNombapaHbIvi KpeanT 7 aHew (a) 7 -
CBRCRD_DNDF JlomGapgHbI kpeanT 1 AeHb 1 -
CBRCRD_D30F JlomGapaHbin kpeant 30 gHen 30 -
CBRCRD_D1WF JlomGapaHbIn kpeaut 7 aHen (b 7 6,25
CBRCRD_T2WA JlombapaHbivi kpeanT 14 gHen 14 -
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Caenku mexaunepckoro PEMNO

Inter-dealer REPO

Kop 6ymaru KpaTtkoe [ara noraweHus Liena B PENO, % 0O6bem cpenok PENO, Cymma cpenok KonuuyectBO
Security ID HauMeHoBaHue (*- mata ochepThi) REPO price. % WT. PENO **, Tbic. py6. CcAenokK, wWrT.
Short Name Maturity date YT MaKe. Trade volume, units Trade value**, Number of trades,
(*- buy-back date) low hiah thnd. rbl. units
SU25065RMFS2 O3 25065 27.03.2013 98.9661 103,2845 1037 251 1066 291,757 6
SU25067RMFS8 0Od3 25067 17.10.2012 98.4199 98,4199 65 000 64 415,585 1
SU25068RMFS6 O3 25068 20.08.2014 103,6949 108,3940 2703929 3015 188,729 13
SU25069RMFS4 O3 25069 19.09.2012 96,5329 98,6757 1412617 1436 463,770 6
SU25071RMFS0 O®d3 25071 26.11.2014 95.0201 99,7194 4 498 731 4 444 120,306 29
SU25072RMFS8 O3 25072 23.01.2013 93,9342 97,9873 2637 190 2540 142,718 10
SU25073RMFS6 O®d3 25073 01.08.2012 89,3742 96,4152 1322 385 1228 818,660 6
SU25075RMFS1 O®d3 25075 15.07.2015 929277 96,9424 4914 384 4684 102,832 18
SU25076RMFS9 0Od3 25076 13.03.2014 91,4988 97,7202 7133424 7018 326,419 33
SU25077RMFS7 03 25077 20.01.2016 94 8861 97,9240 8 256 461 7 959 490,765 43
SU25078RMFS5 O3 25078 06.02.2013 93,5860 97,6122 1919 687 1839 827,507 9
SU25079RMFS3 03 25079 03.06.2015 90,0431 97,1419 6 103 447 5 866 408,210 21
SU26201RMFS2 O®d3 26201 16.10.2013 91,7023 93,6829 830 035 769 289,026 9
SU26202RMFS0 03 26202 17.12.2014 99,9253 107,8166 2301425 2413 394,354 18
SU26203RMFS8 0d3 26203 03.08.2016 89,1363 96,0706 5023 652 4704 248,982 33
SU26204RMFS6 O3 26204 15.03.2018 88.1081 974134 5647 052 5450 354,931 36
SU26205RMFS3 0O®d3 26205 14.04.2021 85 4862 96,7027 46 821 042 44 041 146,671 130
SU26206RMFS1 Od3 26206 14.06.2017 88,3517 974913 9959 408 9 606 730,295 38
SU46005RMFS3 O3 46005 09.01.2019 55.8019 55,8019 1200 000 669 622,800 2
SU46012RMFS9 0Od3 46012 05.09.2029 74,4231 744231 100 000 75 797,100 1
SU46014RMFS5 O®3 46014 29.08.2018 88,1238 90,1259 1230 000 564 543,685 3
SU46017RMFS8 Od3 46017 03.08.2016 89,6862 94,5615 317 000 288 997,019 3
SU46018RMFS6 O3 46018 24.11.2021 81,9060 89,5666 7670134 6 683 721,038 27
SU46019RMFS4 0d3 46019 20.03.2019 68.4005 68,4005 1 854 000 1268 145,270 3
SU46020RMFS2 Od3 46020 06.02.2036 76,0794 86,3728 2 554 627 2 158 393,346 11
SU46021RMFS0 Od3 46021 08.08.2018 79.7056 83.4179 3920 000 3261 252,520 10
SU46022RMFS8 Od3 46022 19.07.2023 77.7729 78,1954 1 550 000 1216 625,950 11
SU48001RMFS0 Od3 48001 31.10.2018 95,5018 95,5018 211 865 205 805,237 1
XS0088543193 M®-119(XS) 24.06.2028 143.942100 | 143.942100 40 000 1728 558,457 2
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Kop 6ymaru KpaTkoe [aTa noraweHusa Llena B PENO, % O61bem caenok PENMO, Cymma cpenok KonuuectBo
Security ID HaMMeHOBaHue (*- maTa odpepThbI) REPO price. % wT. PENO **, TbiC. pyb6. caenok, WT.
Short Name Maturity date YT TaKC Trade volume, units Trade value**, Number of trades,
(*- buy-back date) Iow. hiqh. thnd. rbl. units
XS0114288789 M®-128(XS) 31.03.2030 94 523600 94 523600 120 913 000 2 914 266,926 4
Uroro: 129 184 490,863 537
Total:

** - cymMMa CAernoK ykasaHa ¢ y4eTOM HaKoMMeHHOro KyrnoHHoro goxoaa (HKA)
** - trade value includes accrued interest

(c) MMBB-PTC

MHdopmaums 06 ntorax topros Ha MMBB-PTC saBnsietcs o6bekToM npasa cobcteeHHocT OAO MMBB-PTC. BocnpoussegeHune, pacnpocTpaHeHne U MHoe ucronb3oBaHne nHgopmaumm o6 ntorax Toproe Ha MMBB-PTC
[onyckaeTcs TONbKO nocne nMcbMeHHoro cornacosaHust ¢ MMBB-PTC. Cnpagku no ten. (+7 495) 745-8103

(c) MICEX-RTS

The MICEX-RTS Data and Statistics are the subject of the MICEX-RTS property rights. Demonstration, dissemination and any other usage of the MICEX-RTS Data and Statistics are allowed only under the agreement with
MICEX-RTS properly arranged in a written form. Phones for contacts: (+7 495) 745-8103
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