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Advance Release Calendar of the Bank of Russia’s Data According
to the Requirements of the IMF Special Data Dissemination Standard (SDDS)

Release date in
January—April 2013

(the period (or date) to which data
to be released relate is shown in parentheses)

January February March April
Financial sector
1. Analytical accounts of the banking sector, end of period’ 31.01.2013 | 28.02.2013 | 29.03.2013 | 30.04.2013
(12.2012) (01.2013) (02.2013) (03.2013)
2. Analytical accounts of the central bank, end of period' 14.01.2013 | 14.02.2013 | 14.03.2013 | 12.04.2013
(12.2012) (01.2013) (02.2013) (03.2013)
3. Interest rates of the Bank of Russia

3.1. Refinancing rate / Overnight credit rate

the next day after being fixed
by the Board of Directors of the Bank of Russia

3.2. Interest rates of the Bank of Russia liquidity providing operations

3.2.1. Lombard auction rates

as operations carrying out

3.2.2. Repo rate

the next working day

3.3. Interest rates of the Bank of Russia liquidity absorbing operat

ions

3.3.1. Fixed-term deposit rates

the next day after being fixed
by the Board of Directors of the Bank of Russia

3.3.2. Deposit auction rates

as operations carrying out

3.3.3. Bank of Russia bonds rate

the next working day

4. Treasury securities market rates

the next working day

5. Money market rates the next working day
6. Financial soundness indicators 29.03.2013
(Q4. 2012)
7. Stock market: Share Price Index 16.01.2013 8.02.2013 11.03.2013 | 10.04.2013
(12.2012) (01.2013) (02.2013) (03.2013)
External sector
8. Balance of Payments, for the reporting quarter, year? 29.03.2013
(Q4. 2012)
9. International Reserves: Official reserves (weekly) weekly, on Thursday
10. International Reserves: Official reserves (monthly), 14.01.2013| 7.02.2013 7.03.2013 5.04.2013
end of period (12.2012) (01.2013) (02.2013) (038.2013)
11. Template on international reserves and foreign currency liquidity, | 18.01.2013 | 20.02.2013 | 20.03.2013 | 19.04.2013
end of period (12.2012) (01.2013) (02.2013) (03.2013)
12. Merchandise trade, for the reporting month 16.01.2013 | 11.02.2013 | 14.03.2013 | 11.04.2013
(per balance of payments methodology) (11.2012) (12.2012) (01.2013) (02.2013)
13. International investment position, for the reporting year 28.06.2013
(2012)
14. External Debt of the Russian Federation 29.03.2013
(Q4. 2012)
15. Exchange Rates every working day

" Preliminary data publication date.

2 Advance estimates of quarterly balance of payments' data are usually disseminated on the second business day following the
end of the reporting period.
The Central Bank of the Russian Federation disseminates data on the above-mentioned categories on the Bank of Russia Internet
website — section IMF Special data dissemination standard (SDDS) (http://www.cbr.ru/statistics/?Prtid=ssrd).




BULLETIN OF BANKING STATISTICS Ne 12 (235)

Contents

Advance Release Calendar of the Bank of Russia’s Data According to the Requirements

of the IMF Special Data Dissemination Standard (SDDS) ........ciuuiiiuiiiiiiiiee e

1. Main Macroeconomic and Monetary Indicators

1.1 Macroeconomic INdiCators .......ccoeiiiiiiiiiiiiiiiiiiir i s e nnnnns

1.2 Selected Budget INdicators .......cccciiiiiiiiiiiiii i i s raas

1.3 Sources of Federal Budget Deficit FUNAING ....uueiiiiiiiiiiiiiiiiissi s rnsis s ssnsnsnnn s ssnnannnnnnnnns

1.4 The Russian Federation Balance of Payments™ ... n s

1.5 Net Inflows/Outflows of Capital by Private Sector

(Based on the Balance of Payments, FIOWS Data) ......uvvvviimiiimimnmnnaianiancnsennnnsnnnnnnnnnnns

1.6 External Debt of the Russian Federation™ .........cccoiiiiiiiiiiiiiiii i neas

1.7 External Debt of the Russian Federation in Domestic and Foreign Currency* ........cccuvviiinnnnnnnns

1.8 External Debt of the Russian Federation by Financial Instruments and by Maturity”* ..................

1.9 International Investment Position of Russia for 2001—2011:

External Assets and Liabilities at End of Period™ .........ccoiiiiiiiiiioiiiiii i eaes

1.10 International Investment Position of Russia for 201 1% ......iiiiiiiiiii i e aaes
1.11 International Investment Position of the Banking Sector of Russia*..........ccciioiiiiiiiiicniicnnaes
1.12 The Russian Federation Merchandise Trade (Based on the Balance of Payments Methodology)*
1.13 International Reserves of the Russian Federation™ .........ccoiiiiiiiiiiiiiii i
1.14 International Reserves and Foreign Currency Liquidity — Russia* .....cccceiiiiiinnnninsiinnnnnnnsinnnas
1.15  Central BankK SUIVeY ™ ..iiiiiitiiiiiestrmsiaaansssssassssssssssssssnnssssasssnnnsnmmssssnnnsssssssssnnnssssssnns
1.16 Credit INStitutioNS SUIVEY ....coiiiiii i rri i rrsia s aaaannn s s s anannns
1.17 BankKing SYStem SUINVeY ™ ..uuuueiiiiiiiinntrsiiaannsssssasssnsssrsassasnnssrrassssnsssmmssssnnnsmmssssssnnnnsssssns
1.18 Money Supply (National Definition) .......coicoiiiiiiii i rrri s e aas
1.19 Monetary Base (Broad Definition) ......ccovii i rrirr i r e aa
1.20 Other Financial Institutions Survey (Data Covered Insurance Companies

and Private Pension FUNAS) ....cuiiiiuiinsinmnieiia i s r s n s nnnnnnnnnnns

1.21 Financial Sector Survey (Data Covered Banking System, Insurance Companies

and Private Pension FUNAS) ...uuveirrrisrimmmmmmmsnnsnnnnnssnsnssssssassassassasssssnsssssnssnssnnsnnnns

2. Main Indicators and Instruments of the Bank of Russia Monetary Policy

2.1 The Bank of Russia Balance Sheet .........ccuiiiiiiiiiiiiiii s
2.2 Refinancing Rate™ .......iiiiiiiiiiiiiii i e ra e raaas
2.3 Required ReServes Ratios .....uiiiiieeiiiiiiinnsissiisnsnnsssssssannsssssssssnnnnnmmssssnnnsmmsssssnnnsssssssnns
2.4 Scaling Factor Which Is Used to Correct the Sum of the Credit Institution Liabilities

to Other Credit Institutions — Residents for Issued Securities ........ccccciiiiiiiiiiiiiiiiiiiiiciieas
2.5 Required Reserves (Averaged Amount) Held by Credit Institutions in Their

Correspondent Accounts (Subaccounts) with the Bank of Russia ...........cccviiiiiiiiiiiiiiinninninnes
2.6 Fixed-term Rates on the Bank of Russia Deposit Operations* .........ccccviiiiiiiiiiiiiiiiicesiirriiaaes
2.7 Fixed-term Rates on the Bank of Russia Lombard LOans ........cccciiiiiiiiiiiciiicinine i eeaaes
2.8 Fixed-term Rates on the Bank of Russia Loans Secured by Gold, Assets and Guarantees ..........

2.9 Main Indicators of the Bank of Russia Intraday and Overnight LoOans .........ccceeeciiiiiinnnnnssnnnnss

2.10 Main Indicators Characterizing the Bank of Russia Operations on Secured Lending

in Currency of the Russian Federation ........cccoiiiiiiiiii i i i e nnas
2.11 Average Weighted Interest Rates on the Bank of Russia Deposit Operations .........ccccivvviiinnnnnns
2.12 Main Characteristics of the Bank of Russia Deposit Operations.........ccoviiiiiiiiiiiiiiiiciiiiiiciees
2.13 Main Characteristics of the Bank of Russia Deposit AUCIONS ......ccccviiiiiiiiiiiiiiiiice e
2.14 REPO AQQregates .uuuuuuueeusmiiiisunnnssrmmsssnnnssmmmsssssssssmmssssssssmsmsssssssssmmsssssnnnsmmsssssnnnmmsssssnnnns
2.15 Main Characteristics of the Bank of Russia Bond (OBR) Auctions™ ........cciieoiiiiiiiiiicinniiiinnens
2.16 Main Indicators of the Bank of Russia Bond (OBR) Market ........ccieeeiiiiiiinnnrmmissnnssssmssssnnnes
2.17 Official Exchange Rate of US Dollar Against Ruble* ........cccciiiiiiiniiiiiniiinnnsssssssssnsssssnnsnnnes
2.18 Official Exchange Rate of Euro Against Ruble™ ........c.coiiiiiiiiiiiiii e
2.19 Official Exchange Rate: Rubles per US Dollar (as of end of month) ........cccieeiiiiiiiiiiiciiiiiiinnnnns
2.20 Monthly Average Official Rates: Rubles per US Dollar ........c.coiiiiiiiiiiiiiiiaaainniiinnnsnnnnnnnns

2.21 Reference Prices of Precious Metals ......cuuiiiiiiiiiiiiiiiiiieceecessssssssssassassasssssssnnsnnsnnnsannnnnns



3.1

3.2

3.3

BULLETIN OF BANKING STATISTICS Ne 12 (235)

3
3. Financial Markets

Interbank Credit Market
3.1.1  Monthly Average Moscow Interbank Bid Rates (MIBID) and

Monthly Average Moscow Interbank Offered Rates (MIBOR) ... ....ooiiiiiiiii e 87
3.1.2 Monthly Average Moscow Interbank Actual Credit Rates (MIACR, MIACR-IG, MIACR-B)* ......cccoviiiiiiiiieiiennns 88
3.1.83 Daily Moscow Interbank Bid Rates (MIBID) and Daily Moscow Interbank Offered Rates (MIBOR) .................... 89
3.1.4 Daily Moscow Interbank Actual Credit Rates (MIACR, MIACR-IG, MIACR-B)* .. ..ot 90
3.1.5 Main Indicators of Interbank Credits (Deposits) Turnover and REPO Operations .........cccoceviiiiiiiiiiiiiineennnns 91
3.1.6 Average Daily Interbank Credits (Deposits) Turnover and REPO Operations by Maturity ..................oooeniie 92
Exchange Market
3.2.1 Trade at Interbank CUIrreNCY EXCRANGE .. ...uiiiiiiiiiiiii e e e e e e e e e e e e e e e e aanaes 93
3.2.2 Total Average Daily Currencies’ Turnover of Spot FX Transactions

on Domestic Currency Market of the Russian FEAeration ............cciiiuiiiiiiii e 94
3.2.3 Total Average Daily Currencies’ Turnover of Forwards FX Transactions

on Domestic Currency Market of the Russian FEderation ............cc.oiiiiiiiiiiiiiie e
3.2.4 Foreign Cash Flow Through Authorized Banks Across Russia
3.2.5 Selected Indicators Characterizing Operations with Cash Foreign Currency

INAUTNOTIZEA BANKS ... ettt ettt et e et 98
3.2.6 Average Foreign Cash Purchase and Sale Transactions with Individuals

by Authorized Banks and Their BraNCRES .......ccuuiiiiiieiiie et e e e e e e e e e neaanaeees 100
Main Characteristics of the Government Securities Market
3.3.1  Main Highlights of Auctions for OFZ PlacemeENnt ..........oiuuiiiiii e 101
3.3.2 Data on Redemptions and Coupon Payments on Government SECUNtIES ........ccveiiiiiiiiiiiiiiciceeeee e 101
3.3.3 Structure of Bonded Debt (the OFZ Part TREIEOT) .......iiiiiiiiii e 102
3.3.4 Main Parameters of the OFZs Secondary Market ...... ... 103
3.3.5 Average Weighted Interest Rates on Government Securities Market* ..........ccoooiiiiiiiii i 106

3.4 Main Share Price Indices*

4. Credit Institutions Performance
General Description

4.1

4.2

4.3

4.1.1  Number and Structure of Credit INSHIULIONS .........oiiiii e e e e e 108
4.1.2 Number of Credit Institutions with NONresidents EQUItY ...........viuuiiiiiiiiiei e e e e e e 111
4.1.3 Credit Institutions Grouped by Registered Authorized Capital ............ccoiiiiiiiiiiiii e 112
4.1.4 Credit Institutions Grouped by the Share of Nonresidents EQUItY ..........coeviiiiiiiiiiiii e 114
4.1.5 Selected Indicators of Credit Institutions Performance Grouped by ASSEtS ..........ccoevviieiiiiiiiiiiiiieiiieveeeen 115
4.1.6 Financial Performance of Credit Institutions .........................
4.1.7 Distribution of the Credit Institutions by Own Funds (Capital)
Borrowings
4.2.1 Deposits of Individuals Accepted by Credit Institutions
4.2.2 Funds of Organizations Accepted by Credit Institutions
4.2.3 Average Weighted Interest Rates on Nonfinancial Organizations’ and Individual Deposits

[T aTo T aa 1o =T e=To T I {0 o1 PN 121
4.2.4 Average Weighted Interest Rates on Nonfinancial Organizations’ and Individual Deposits

Denominated in FOrEign CUIMTENCY ........iii i ettt e e et e et e et e e et e e aa e eanaees 122
4.2.5 Average Weighted Interest Rates on Interbank Deposits Denominated in Rubles

F=Xa Lol oY =Y o o I @1 =T g Vo3 124
4.2.6 Savings (Deposit) Certificates, Bonds Issued by Credit Institutions and Derivatives ...............cccooeviiiviiieinn, 125
4.2.7 Funds Raised Through Banking Bills from Legal Entities and Individuals ............c....cccoviiiiiiiiiiiiiecev 127
Lending
4.3.1 Loans, Deposits and Other Funds Extended to Organizations, Individuals and Credit Institutions.................... 128
4.3.2 Average Weighted Interest Rates on Ruble-Denominated Loans Extended to Nonfinancial

[T e =Y aTr2= X1 To T E-3= UaTo o o F1VZ Lo TU F= £ 130
4.3.3 Average Weighted Interest Rates on Foreign Currency-Denominated Loans Extended

to Nonfinancial Organizations and INAIVIAUALS ........c...iiiiiii e e 131
4.3.4 Average Weighted Interest Rates on Interbank Loans Denominated in Rubles and Foreign Currency ............. 133
4.3.5 Loans Extended to Small, Medium-Sized BUSINESSES .....cuuiiuiiiiiieiiie et et e e e aeaes 134
4.3.6 Housing Loans Extended by Credit Institutions to Individuals ..o, 135



5.

4.4

BULLETIN OF BANKING STATISTICS Ne 12 (235)

4.3.7 Mortgage Loans Extended by Credit Institutions to Individuals
and Rights of Claim under Mortgage Loans ACQUITEA .......oivuuiiiinieiiieei et e e e e e e e e e e e e e e e e e e eeaneeens 137

4.3.8 Selected Indicators Characterizing Performance of Credit Institutions
(Grouped by Size of Assets) on Mortgage Loans Market ....

4.3.9 Investment Portfolio of Credit Institutions and Derivatives ............cccoviiiiiii e
L T O T B 1T oY o YU T ) (=Y o =1 P PRPPPPRPPY

4.3.11 Average Weighted Interest Rates (Yield) on Operations of the Credit Institutions
with Bills Denominated in RUDbIES, DY MatUrity .........oieiiiii e e 143

Credit Institutions’ Claims and Liabilities on Financial Derivatives ...........cccciiiiiiiiiiiiiiiissssssssssssssnsennns 144

Selected Indicators on the Russian Federation’s Payment System

5.1
5.2

5.3

5.4

5.5
5.6

5.7

6.1

6.2.

6.3.

6.4.

Payments Effected by the Payment System of RUSSI@ ...ccvvviiiiiiiiiiiiiiisnicacascasssssssssssssassnnsnnnnn 147
Payments Effected by the Payment System of the Bank of Russia and Private Payment Systems,

by Method Of Payment ...iiiiiiii i riii s rsrr s s s s s s s s s s a s m s s s e s aa i amn s s s s s aaanm s s s s aaannnnnnnnnns 148
Data on Customers Participating in the Bank of Russia’s Payment System

That Exchange Electronic Documents with the Bank of RUSSIA ....civvviviiviirmrrmrmssmmmmssmssssssssnnsnnnnannnnnnnnes 149

Number of Participants (Users) in Intraregional Electronic Settlements (VER),
Interregional Electronic Settlements (MER) and in the Banking Electronic Speed Payments

(BESP system) of the Bank Of RUSSIA ....uuiiiiiieeniiiiiisnasnsmiissssnsssssssssnnsnmmsssssnnnsmmsssssnnnssssssssnnsssssssnns 150
Selected Indicators On Bank Card TranSacCtioONS ......uiviieeissiiissnnssmrmmsissnnsmrmsssssnnsmmmssssnnnsssssssssnnnnnnns 152
Payments of Customers Other than Credit Institutions Effected by the Payment

System of the Bank of Russia, by Payment Instruments .........coiiiiiiiiiiiiiiiiiiiiiiisse s ssssssss s sssnnssnnnnssnns 154
Payments Effected by the Payment System of the Bank of Russia by Each Settlement System................. 155

. Regional Section

Institutional Characteristics
6.1.1 Number of Credit Institutions and Their Branches ..............cccccooeiiininnnl
6.1.2 Number of the Internal Divisions of Credit Institutions (Branches)

6.1.3 Number of Credit Institutions with Nonresidents EQUITY ..o
6.1.4 Credit Institutions Grouped by Registered Authorized Capital ...........coviuiiiiiiiiiii e
6.1.5 Concentration of Assets of Credit INSHIUTIONS ....... o e
6.1.6 Credit Institutions Using the Right to Average the Required Reserves

within Averaging Period from December 10, 2012 to January 10, 2013

Grouped by Registered Authorized Capital..........o..iiiiiiii e e 165
6.1.7 Financial Performance of Credit INSHIULIONS ... e 167
6.1.8 Credit Institutions Grouped by the Share of Nonresidents EQUItY ..........c.oiiuiiiiiiiiiiii e 170

6.1.9 Number of Credit Institutions under the General Agreement with
the Bank of Russia on Deposit Operations (AD), General Loan Agreement (GLA),
Number of Correspondent Accounts Credited by the Bank of Russia (CA) .......oooeiiiiiiiiiiiiiieeeeee 171

Foreign Cash Operations
6.2.1 Foreign Cash Sales to Individuals by Authorized Banks

(in US Dollar Equivalent fOr All CUITENCIES) ......uuiiiieei ettt e e e e et e e e eanaeees 173
6.2.2 Foreign Cash Purchases by Authorized Banks from Individuals

(in US Dollar Equivalent fOr All CUIMTENCIES) ...u.eeuneii e e e e e et e et e e e e et e et e e e e e a e e e e e e aaneeanneeanaeees 175
Borrowings
6.3.1 Ruble, Foreign Currency and Precious Metals-Denominated Funds of Organizations,

Deposits and Other Funds of Legal Entities and INAividUaIS ...........c.ooiiiiiiiii e 177
6.3.2 Budget Funds in Accounts of Credit INSHItUTIONS ... e 180
6.3.3 Deposit and Savings Certificates and BONGS .........oouuiiiiiiii ettt e 182
6.3.4 Funds of Legal Entities and Individuals Raised by Credit Institutions

L Lo YU Lo ESETU T oo T =11 U PP 184
Funds Allocations
6.4.1 Volume of Ruble-Denominated Loans to Legal Entities

and Individual Entrepreneurs, by Economic Activities and FUNA USE .........oooiiiiiiiiiiiii e 186

6.4.2 Volume of Foreign Currency-Denominated Loans and Loans in Precious Metals

to Legal Entities and Individual Entrepreneurs, by Economic Activities

AN FUNG USE ..ottt e et e et e ettt 190
6.4.3 Debt on Ruble-Denominated Loans to Legal Entities and Individual

Entrepreneurs, by Economic Activities and FUNA USE ... 194



BULLETIN OF BANKING STATISTICS Ne 12 (235)

6.4.4 Debt on Foreign Currency-Denominated Loans and Loans in Precious Metals
to Legal Entities and Individual Entrepreneurs, by Economic Activities
F= o I U oo H U PPN

6.4.5 Loans Extended to Small, Medium-Sized Businesses
6.4.6 Loans Extended by Credit Institutions to Individuals,

(@ 105 €= = Ya o [ Ta T TN =Y o 205
6.4.7 Selected Indicators on Ruble-Denominated Loans
Extended by Credit Institutions tO INAIVIAUAIS ........couuniiiiii e e e 208
6.4.8 Selected Indicators on Foreign Currency-Denominated Loans
Extended by Credit Institutions tO INAIVIAUAIS ........couuniiiiiiiiii e e e e e e e e aanas 211
6.4.9 Structure of Investment Portfolio of Credit INStitUtIONS .........oiiiii e 214
[T O I =Yoo YU L 1= =11 1PN 216

7. Charts and Diagrams

7.1 International Reserves Adequacy (International Reserves in Months of Import) ......ccccoviiiiiiiiiiiiiiiias 218
7.2 Interest Rates Dynamics in November, 2011 — November, 2012 ........cciiiiiiiiiiiiiei i rrrinanns 218
7.3 Credit Institutions under the General Agreements with the Bank of Russia on Deposit Operations

in Accordance with the Bank of Russia Regulation No. 203-P, on 5.11.2002,

Grouped by Size of Registered Authorized Capital as of 30.11.2012 ......cccoiiiiiiiiiiiiiiiiiice e 219
7.4 Credit Institutions under the General Loan Agreements

in Accordance with the Bank of Russia Regulation No. 236-P, on 4.08.2003,

Grouped by Size of Registered Authorized Capital as of 30.11.2012 ......cccviiiiiiinirrrriinnnnnrrnnasannnns 219
7.5 Credit Institutions under the General Loan Agreements

in Accordance with the Bank of Russia Regulation No. 312-P, on 12.11.2007,

Grouped by Size of Registered Authorized Capital as of 30.11.2012 ......cccviiiiiiinirrrriisnnrrrnnasannnns 219
7.6 Averaged Amount of Required Reserves of Credit Institutions Exercising

the Averaging Right within Averaging Period from December 10, 2012 to January 10, 2013

(Credit Institutions Grouped by Size of Registered Authorized Capital) ........cvviiiiiiiiriiiinnsiirriiisaannneaans 220
7.7 Structure of Broad Monetary Base as of 30.11.2012 .....c.cciiiiiiiiinnmmrmmiiisnnnsmmmmsssnnnssmsssssnnnssssssssnnnes 220

7.8 Ratio Dynamics between Payments Value of Credit Institutions (Branches)
(Including Intraday Loans) and Cash Balances in Their Correspondent

Accounts (Subaccounts) with the Bank of Russiain 2012 Q3 ......cciiiiiiiiiiaiiiriiie s rriia s rraannnes 221
7.9 Official Ruble Exchange Rate Dynamics in January, 2010 — November, 2012 .......ccccviiiiiiimmiiniinnnnns 221

7.10 Comparative Data on Main Sources of Borrowing by Credit Institutions as of 31.10.2012

(Based on Credit Institutions Grouped by ASSetS) .....ccccciiiiiiiiiiiiiiiiiie i rrrirr s riia s rraaas 222
7.11 Comparative Data on Main Allocations of Funds by Credit Institutions as of 31.10.2012

(Based on Credit Institutions Grouped by ASSEtS) ...uucciiiiiiiiiniriiiiiiaairsirssrsssssnnnssssssssnnnssssssnns 222
7.12 Structure of Individual Deposits Denominated in RUDIES ........cciiiiiiiiiiiiii i 223
7.13 Dynamics of Debt on Loans EXteNded ....cuiiiiiiiiiiisiissnnsssssissnnssssssssnnnssmsssssnnnssmsssssnnnsssssssnnnnns 224
7.14 Loans Extended by the Credit Institutions to Individuals, for a Quarter

(Including by SOMeE PUrPOSE LOANS) ..uuuuuiiiiimmrmmmmmrnssnsssssnsssssnssnssnsnnssnssmssssssssssssssssssssssssssssssnssnsnnnnns 224
7.15 Structure of Ruble-Denominated Loans Extended to Legal Entities

and Individual Entrepreneurs (by Economic Activities and Fund Use) as of 31.10.2012.........ccvvvveeeens 225

7.16 Structure of Loans Denominated in Foreign Currency and Precious Metals

Extended to Legal Entities and Individual Entrepreneurs (by Economic Activities

and Fund Use) as of 31.10.201 2 ....iiiuuiiiiiiiitniiaaa s ssssaasaan s st saaannasssaaasannnsstaaaannnnnssssansnnnnnns 225
7.17 Structure of Ruble-Denominated Overdue Loans Extended to

Legal Entities and Individual Entrepreneurs (by Economic Activities and

Fund Use) as Of 31.10.201 2 ...ttt riia s sriaasaam st s saassannasstaaannnastaaaannnnnstasannsnnnsrssnnnnn 226
7.18 Structure of Overdue Loans Denominated in Foreign Currency and Precious

Metals Extended to Legal Entities and Individual Entrepreneurs (by Economic

Activities and Fund Use) as of 31.10.2012.......c.uuumiiiiiiiii i rriii s rraasnn s aaaannnnssasaannnnnes 226

8. Summary Methodology ....cciiiiiiiiiiiaiiniaassiaasssssnssssnnsssssnnsssssnnssssnnnsssssnnssssnnnsnnsnnnnns 227

The procedure for publication of some table indicators marked with (*) is in compliance with the IMF Special Data Dissemination
Standard (SDDS).



BULLETIN OF BANKING STATISTICS Ne 12 (235)

Symbols and notes:

— nil

... not available

0,0 and 0,00 non-significant volume
X data are not published

In some cases minor discrepancies between totals and sums of items are due to rounding.
Figures in bold are revisions to previously published data.

The Bulletin of Banking Statistics on the Internet is available on the Bank of Russia Internet website http://www.cbr.ru.
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1. MAIN MACROECONOMIC AND MONETARY INDICATORS

Macroeconomic Indicators’

Table 1.1

Gross domestic product (GDP)? at market prices, total,
billions of rubles

Real volume of GDP percentage
against the previous year’s relevant period

2010 45172.7 104.3
2011 54,585.6 104.3
2011
Q1 11,679.9 104.0
Q2 13,038.5 103.4
Q3 14,405.6 105.0
Q4 15,461.7 104.8
2012
Q1 13,490.6 104.9
Q2 14,571.1 104.0
Q3 15,949.3 102.9
Production and Services Index of the key types of Consumer price index
economic activity as % of previous year’s relevant period as % of previous December
2010 105.8 106.93
2011 105.5 108.43
2011
Qi 105.6 103.8°
Q2 104.0 101.18
Q3 106.7 99.73
Q4 105.6 101.48
November 105.4 105.6
December 104.4 106.1
2012
Qi 105.0 101.58
Q2 103.2 101.78
Q3 101.6 101.98
January 105.3 100.5
February 107.1 100.9
March 103.0 101.5
April 102.8 101.8
May 104.4 102.3
June 102.5 108.2
July 102.7 104.5
August 101.9 104.6
September 100.1 105.2
October 100.8 105.6
November 106.0

' Data source: the Federal State Statistics Service.

2 Quarterly indicators of GDP — estimates.

3 As % of previous period.
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Table 1.6
External Debt of the Russian Federation
(millions of US dollars)
31.12.2011 31.03.2012 30.06.2012
Total 545,387 565,274 572,667
General Government 34,688 36,344 41,133
Federal Government 33,573 35,191 40,358
New Russian Debt 31,062 32,781 38,043
Multilateral creditors 2,529 2,358 2,224
IBRD 2,069 1,912 1,799
Other 460 445 425
Other credits 545 463 424
Foreign currency bonds 21,693 20,921 26,745
Eurobonds with 15, 18, 20 and 28-year maturities 6,200 6,049 11,861
frltlarlgfe?(tjs tgghszgt;}rlizarrezgzucrtlgsﬁg of debt to London Club) s gfETe 14,884
Ruble denominated bonds 5,938 8,673 8,320
OFZ 3,325 5,821 5,831
Eurobonds with 18-year maturity 2,613 2,853 2,489
Other 358 365 330
Debt of the former USSR 2,510 2,410 2,315
Paris Club member countries 7 7 6
Debt owed to former socialist countries 1,013 1,033 983
Other official creditors 1,444 1,325 1,280
Other 46 46 46
Local Government 1,116 1,152 775
Loans 527 544 512
Ruble denominated bonds 589 609 262
Monetary Authorities 11,210 11,529 11,232
Currency and deposits 2,499 2,741 2,623
Other (SDR allocation) 8,710 8,788 8,609
Banks 162,833 169,283 175,411
Debt liabilities to direct investors and to direct investment enterprises 641 922 1,279
Loans' 541 307 1,793
Deposits’ 154,769 155,875 161,416
Debt securities 4,472 8,809 8,269
Other 2,410 3,369 2,654
Other sectors 336,656 348,118 344,891
Debt liabilities to direct investors and to direct investment enterprises 84,681 88,259 89,336
Loans 232,995 240,490 235,574
Debt securities 12,271 11,886 9,588
Trade credits 2,418 2,852 2,832
Financial leases 2,357 2,297 2,322
Other 1,934 2,334 5,239

' Liabilities of banks are recorded as Deposits with the exception of: (i) reverse transactions including securities repurchase

agreements with nonresidents which are not banks; (ii) accounts payable.
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Table 1.7
External Debt of the Russian Federation
in Domestic and Foreign Currency
(millions of US dollars)
31.03.2012 30.06.2012
Total 565,274 572,667
Foreign Currency 416,092 432,584
Domestic Currency 149,182 140,083
General Government 36,344 41,133
Foreign Currency 27,061 828561
Domestic Currency 9,282 8,582
Monetary Authorities 11,529 11,232
Foreign Currency 8,788 8,609
Domestic Currency 2,741 2,623
Foreign Currency 131,984 139,827
Domestic Currency 36,376 34,305
e e e
Foreign Currency 189,932 189,619
Domestic Currency 69,927 65,937
Foreign Currency 58,326 61,979
Domestic Currency 30,855 28,636
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Table 1.8
External Debt of the Russian Federation
by Financial Instruments and by Maturity
(millions of US dollars)
31.12.2011 31.03.2012 30.06.2012
Total Liabilities 545,387 565,274 572,667
Short-term 69,237 72,066 79,256
Long-term 476,149 493,208 493,411
General Government 34,688 36,344 41,133
Short-term 430 438 402
Other liabilities 430 438 402
Long-term 34,258 35,906 40,731
Debt securities 28,219 30,204 35,327
Loans 6,039 5,702 5,404
Monetary Authorities 11,210 11,529 11,232
Short-term 2,499 2,741 2,623
Currency and deposits 2,499 2,741 2,623
Long-term 8,710 8,788 8,609
Other liabilities (SDR allocation) 8,710 8,788 8,609
Short-term 48,874 49,844 53,011
Debt securities 858 4,992 4,716
Loans' 541 307 1,793
Current accounts and deposits'’ 45,614 41,922 44,594
Other liabilities 1,860 2,623 1,908
Long-term 113,318 118,516 121,121
Debt securities 3,614 3,817 3,553
Deposits' 109,155 113,954 116,822
Other liabilities 549 746 746
e o dobt lablts o dectimestors | 51075 | asessa | 2556
Short-term 17,434 19,043 23,220
Loans 13,083 13,856 15,149
Trade credits 2,418 2,852 2,832
Other liabilities 1,934 2,334 5,239
Long-term 234,541 240,817 232,336
Debt securities 12,271 11,886 9,588
Loans 222,270 228,930 222,747
Banks 641 922 1,279
Other sectors 84,681 88,259 89,336

' Liabilities of banks are recorded as Deposits with the exception of: (i) reverse transactions including securities repurchase

agreements with nonresidents which are not banks; (ii) accounts payable.
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Table 1.11

International Investment Position of the Banking Sector of Russia
(millions of US dollars)

Position Changes in Position reflecting: Position
as of ) valuation other total as of
81.12.2011 | transactions changes adjustments changes 30.06.2012
Assets 214,982 5,428 8,790 —172 14,047 229,029
Direct investment 6,506 1,349 —74 134 1,410 7,916
e nasres | s | um | e |9 | wee | ssw
E;rt(z(;:)ir?svéesstor in direct investment 5707 1172 _48 9 1,134 6,840
Drec et e n et | g : : : o | o
Debt instruments 799 177 —26 125 276 1,076
Sri]rtcziz)ir?;/::tor in direct investment 784 145 _o5 131 251 1,035
Debt securities 46 183 —8 0 175 221
Loans 686 —47 —15 90 28 714
Other accounts receivable 52 10 —3 41 48 101
Drectmemetenepenaret |t | @ | o | e | m | w
Debt securities 0 0 0 0 0 0
Loans 16 31 =1l —6 25 40
Other accounts receivable 0 0 0 0 0 0
Portfolio investment 33,673 —1,351 —391 —11 —1,753 31,920
Equity and investment fund shares 3,812 171 —140 —299 —268 3,543
Debt securities 29,861 —1l621 =21 288 —1,484 28,377
Short-term 1,190 —260 —176 320 —116 1,073
Long-term 28,672 —1,261 —76 —31 —1,368 27,303
Financial derivatives 5,119 —9,554 10,808 0 1,253 6,372
Options 904 534 69 0 603 1,507
Forward-type contracts 4,215 —10,074 10,725 0 651 4,866
Other investment 169,684 14,984 —1,553 —295 13,136 182,820
Foreign currency 5,152 325 —43 —17 265 5,417
Deposits 99,308 12,678 —780 —247 11,650 110,959
Short-term 65,577 12,154 —546 —240 11,369 76,946
Long-term 33,731 524 —235 —7 282 34,013
Loans 59,454 —1,195 —722 310 —1,607 57,847
Short-term 19,847 —1,881 —317 261 —1,938 17,909
Long-term 39,607 686 —405 49 331 39,938
Other accounts receivable 5,770 3,176 —8 —340 2,828 8,598
Short-term 3,908 1,334 91 —303 1,122 5,031
Long-term 1,861 1,842 —99 —37 1,705 3,567
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Table 1.11 (end)
(millions of US dollars)
Position Changes in Position reflecting: Position
as of . valuation other total as of
31.12.2011 | transactions changes adjustments changes 30.06.2012
Liabilities 216,147 7,301 8,447 858 16,100 232,247
Direct investment 27,575 3,255 —1,084 164 2,335 29,910
E?Zgn(ii:;sl;ldmg M 26,934 2742 —1,062 17 1,697 28,631
eD:]rtZ(;Llr?sY:sStor in direct investment 26,934 2,740 —1,062 6 1,684 28,618
Diec imestmentsrerrses ony | 0 2 o T O
Debt instruments 641 513 —22 147 638 1,279
eD:]rt(Z(;Lir?;:Sstor in direct investment 472 298 _13 146 431 903
Debt securities 24 —12 —1 16 4 28
Deposits 444 112 —13 129 228 672
Loans 0 0 0 0 0 0
Other accounts payable 4 198 1 1 199 203
in et investor (reverse mwestment) | 162 216 —10 1 207 376
Debt securities 0 86 —9 0 7 7
Deposits 151 85 0 0 85 236
Loans 0 53 —2 0 51 51
Other accounts payable 18 —9 2 1 —6 12
Portfolio investment 25,273 5,050 591 477 6,118 31,391
Equity 20,801 1,663 668 —9 2,322 23,122
Debt securities 4,472 3,387 — 77/ 486 3,796 8,269
Short-term 858 3,784 —15 88 3,858 4,716
Long-term 3,614 —397 —61 397 —61 8,558
Financial derivatives 5,579 —10,886 10,390 0 —496 5,083
Options 363 163 —259 0 —97 266
Forward-type contracts 5,216 —11,054 10,657 0 —397 4,819
Other investment 157,720 9,882 —1,450 —289 8,144 165,864
Other equity 0 0 0 0 0 0
Deposits 154,769 8,171 —1,259 —264 6,647 161,416
Short-term 45,614 —238 —633 —148 —1,020 44,594
Long-term 109,155 8,409 —625 —116 7,667 116,822
Loans 541 1,378 —128 1 1,252 1,793
Short-term 541 1,378 —128 1 1,252 1,793
Other accounts payable 2,410 334 —64 —25 244 2,654
Short-term 1,860 106 —58 —i 48 1,908
Long-term 549 227 —6 —24 197 746
International investment position, net —1,165 —1,872 343 —524 —2,054 —3,219
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Table 1.13
International Reserves of the Russian Federation
(millions of US dollars)
Of which:
International of which:
reserves foreign exchange ) reserve position gold
reserves foreign exchange SDRs in IMF
2009
31.12 439,450 416,653 405,825 8,901 1,927 22,798
2010
31.01 436,267 413,514 402,778 8,826 1,911 22,753
28.02 436,775 413,334 402,750 8,700 1,884 23,441
31.03 447,442 423,321 412,834 8,621 1,866 24,120
30.04 461,169 435,565 425,126 8,582 1,858 25,603
31.05 456,434 428,991 418,808 8,371 1,812 27,443
30.06 461,201 432,994 422,778 8,398 1,818 28,206
31.07 475,307 448,043 437,551 8,625 1,867 27,264
31.08 476,266 447,071 436,647 8,568 1,855 29,195
30.09 490,099 458,319 447,567 8,839 1,913 31,780
31.10 497,082 463,767 452,905 8,930 1,932 33,315
30.11 483,063 448,778 438,237 8,666 1,876 34,285
31.12 479,379 443,591 432,948 8,749 1,893 35,788
2011
31.01 484,158 450,766 439,969 8,876 1,920 33,393
28.02 493,835 458,045 447,175 8,936 1,934 35,790
31.03 502,460 465,455 454,223 9,011 2,221 37,005
30.04 523,950 483,229 471,725 9,217 2,287 40,720
31.05 521,092 480,141 468,072 9,096 2,974 40,950
30.06 524,527 484,015 471,942 9,098 2,974 40,512
31.07 533,905 490,264 477,855 9,095 3,315 43,640
31.08 545,012 496,366 483,885 9,148 3,334 48,645
30.09 516,848 472,496 459,753 8,879 3,864 44,352
31.10 525,557 476,967 464,023 9,019 3,925 48,589
30.11 510,910 462,686 450,027 8,820 3,838 48,224
31.12 498,649 453,952 441,162 8,729 4,061 44,697
2012
31.01 505,391 456,550 443,627 8,820 4,104 48,841
29.02 513,978 463,810 450,848 8,847 4,116 50,168
31.03 513,491 465,664 452,646 8,808 4,209 47,827
30.04 524,370 476,458 463,088 8,818 4,553 47,912
31.05 510,432 465,128 452,106 8,588 4,434 45,304
30.06 514,317 467,992 454,907 8,630 4,456 46,325
31.07 510,543 461,865 448,858 8,578 4,429 48,678
31.08 514,593 464,857 451,624 8,655 4,578 49,736
30.09 529,893 476,380 462,970 8,770 4,639 53,512
31.10 526,766 475,260 461,863 8,762 4,635 51,505
30.11 528,236 476,241 462,792 8,729 4,720 51,995




BULLETIN OF BANKING STATISTICS Ne 12 (235)

39

Table 1.14
International Reserves and Foreign Currency Liquidity — Russia

. Official Reserves and Other Foreign Currency Assets
(Approximate Market Value)

(millions of US dollars)

30.11.2012
A. Official reserves 528,235.8
(1) Foreign currency reserves (in convertible foreign currencies) 461,077.2
(a) Securities 416,609.7
of which: issuer headquartered in reporting country but located abroad —
(b) total currency and deposits (including gold deposits) with: 44,467.5
(i) other national central banks 31,7491
(ii) banks headquartered in the reporting country 1,725.3
of which: located abroad 1,725.3
(iii) banks headquartered outside the reporting country 10,993.0
of which: located in the reporting country —
(2) IMF reserve position 4,720.0
(3) SDRs 8,728.7
(4) Gold (is valued at current quotations of the Bank of Russia) 51,995.0
— volume in millions of fine troy ounces 30.2
(5) Other reserve assets (specify) 1,714.9
— financial derivatives -
— loans to nonbank nonresidents —
— other (assets in the form of reverse repo) 1,714.9
B. Other foreign currency assets (specify) 911.4
— securities not included in official reserve assets —
— deposits not included in official reserve assets 911.4
— loans not included in official reserve assets —
— financial derivatives not included in official reserves =
— gold not included in official reserve assets —
— other =
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(Nominal Value)

Table 1.14 (cont.)
Il. Predetermined Short-term Net Drains on Foreign Currency Assets

(millions of US dollars)

Maturity breakdown (residual maturity)

(b) long positions (+)
3. Other (specify)
— outflows related to repos (—)
— inflows related to reverse repos (+)
— trade credit (—)
— trade credit (+)
— other accounts payable (—)

— other accounts receivable (+)

Total more than more than
up to 1 month | 1 month and | 3 months and
up to 3 months| upto 1 year
1. Foreign currency loans, securities, and deposits —3,227.0 —225.3 —15.4 —2,986.3
— outflows (—), principal —2,080.2 —131.7 —52.8 —1,895.8
— outflows (—), interest —2,520.4 —168.4 —192.4 —2,159.7
— inflows (+), principal 833.2 45.4 169.1 618.8
— inflows (+), interest 540.4 29.4 60.7 450.3
2. Aggregate short and long positions in forwards and futures
in foreign currencies vis-a-vis the domestic currency
(including the forward leg of currency swaps)
(a) short positions (—) —2,029.2 —2,029.2 — —
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Table 1.14 (cont.)

1. Contingent Short-term Net Drains on Foreign Currency Assets
(Nominal Value)
(millions of US dollars)

Maturity breakdown (residual maturity)

Total more than more than
up to 1 month 1 month and | 3 months and
up to 3 months | up to 1 year

1. Contingent liabilities in foreign currency — = — _
(a) Collateral guarantees on debt falling due within 1 year — — — —
(b) Other contingent liabilities — = — _

2. Foreign currency securities issued with embedded options
(puttable bonds)

3. Undrawn, unconditional credit lines provided by: — — — —

(a) other national monetary authorities, BIS, IMF,
and other international organizations

— other national monetary authorities (+) — = — _
— BIS (+) — — — _
— IMF (+) _ _ _ _
— other international organizations (+) — — _ _

(b) with banks and other financial institutions
headquartered in the reporting country (+)

(c) with banks and other financial institutions headquartered
outside the reporting country (+)

4. Undrawn, unconditional credit lines provided to: — — — —

(a) other national monetary authorities, BIS, IMF,
and other international organizations

— other national monetary authorities (—) — — — —
— BIS (—) — — — —
— IMF (—) — — — —
— other international organizations (—) — — — —
(b) banks and other financial institutions headquartered
in reporting country (—)
(c) banks and other financial institutions headquartered
outside the reporting country (—)

5. Aggregate short and long positions of options in foreign
currencies vis-a-vis the domestic currency

(a) Short positions — — —_ _
(i) Bought puts — — — _
(ii) Written calls — — — _
(b) Long positions — — — _
(i) Bought calls — — — _
(ii) Written puts — — — _

PRO MEMORIA: In-the-money options

(1) At current exchange rate — = — _
(a) Short position — — — _
(b) Long position = — — _

(2) +5% (depreciation of 5%) — — — _
(a) Short position = — _ _
(b) Long position — — — _

(8) —5% (appreciation of 5%) — = — _
(a) Short position — _ _ _
(b) Long position = = — _

(4) +10% (depreciation of 10%) — — — _
(a) Short position = — _ _
(b) Long position — — — _

(5) —10% (appreciation of 10%) — — — =
(a) Short position — _ _ _
(b) Long position — — — _

(6) Other (specify) — —_ _ _
(a) Short position = — — _
(b) Long position — — — _
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IV. Memo Items

Table 1.14 (end)

(millions of US dollars)

30.11.2012

(1) To be reported with standard periodicity and timeliness:
a) short-term domestic currency debt indexed to the exchange rate

)
(
(b) financial instruments denominated in foreign currency and settled by other means
(e.g., in domestic currency)

— delivatives (forwards, futures, or options contracts)
— short positions
— long positions
— other instruments
(c) pledged assets
— included in reserve assets
— included in other foreign currency assets
(d) securities lent and on repo
— lent or repoed and included in Section |
— lent or repoed but not included in Section |
— borrowed or acquired and included in Section |
— borrowed or acquired but not included in Section |
(e) financial derivative assets (net, marked to market)
— forwards
— futures
— swaps
— options
— other
(f) derivatives (forward, futures, or options contracts) that have a residual maturity greater than one year

— aggregate short and long positions in forwards and futures in foreign currencies
vis-a-vis the domestic currency (including the forward leg of currency swaps)

(a) short positions (—)
(b) long positions (+)

— aggregate short and long positions of options in foreign currencies vis-a-vis the domestic currency
(a) short positions

(i)
)

(ii) written calls

bought puts

(b) long positions
(i) bought calls
(ii) written puts
(2) To be disclosed less frequently:
(a) currency composition of reserves (by groups of currencies)
— currencies in SDR basket'

— currencies not in SDR basket

— by individual currencies (optional)

—2,823.8

—3,930.5

—4,542.5
5,649.2

" Additionally included are gold, SDRs and IMF reserve position.
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Refinancing Rate

Table 2.2

Period

%

24.07.1998 — 9.06.1999
10.06.1999 — 23.01.2000
24.01.2000 — 6.03.2000
7.03.2000 — 20.03.2000
21.03.2000 — 9.07.2000
10.07.2000 — 3.11.2000
4.11.2000 — 8.04.2002
9.04.2002 — 6.08.2002
7.08.2002 — 16.02.2003
17.02.2003 — 20.06.2003
21.06.2003 — 14.01.2004
15.01.2004 — 14.06.2004
15.06.2004 — 25.12.2005
26.12.2005 — 25.06.2006
26.06.2006 — 22.10.2006
23.10.2006 — 28.01.2007
29.01.2007 — 18.06.2007
19.06.2007 — 3.02.2008
4.02.2008 — 28.04.2008
29.04.2008 — 9.06.2008
10.06.2008 — 13.07.2008
14.07.2008 — 11.11.2008
12.11.2008 — 30.11.2008
1.12.2008 — 23.04.2009
24.04.2009 — 13.05.2009
14.05.2009 — 4.06.2009
5.06.2009 — 12.07.2009
13.07.2009 — 9.08.2009
10.08.2009 — 14.09.2009
15.09.2009 — 29.09.2009
30.09.2009 — 29.10.2009
30.10.2009 — 24.11.2009
25.11.2009 — 27.12.2009
28.12.2009 — 23.02.2010
24.02.2010 — 28.03.2010
29.03.2010 — 29.04.2010
30.04.2010 — 31.05.2010
1.06.2010 — 27.02.2011
28.02.2011 — 2.05.2011
3.05.2011 — 25.12.2011
26.12.2011 — 13.09.2012
14.09.2012 —

60.00
55.00
45.00
38.00
33.00
28.00
25.00
23.00
21.00
18.00
16.00
14.00
13.00
12.00
11.50
11.00
10.50
10.00
10.25
10.50
10.75
11.00
12.00
13.00
12.50
12.00
11.50
11.00
10.75
10.50
10.00
9.50

9.00

8.75

8.50

8.25

8.00

7.75

8.00

8.25

8.00

8.25
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Table 2.5

Required Reserves (Averaged Amount) Held by Credit Institutions
in Their Correspondent Accounts (Subaccounts) with the Bank of Russia'

The period of averaging |

Volume, billions of rubles

2011
10.01.2011 — 10.02.2011 246.0
10.02.2011 — 10.03.2011 250.6
10.03.2011 — 10.04.2011 304.0
10.04.2011 — 10.05.2011 362.5
10.05.2011 — 10.06.2011 418.1
10.06.2011 — 10.07.2011 430.4
10.07.2011 — 10.08.2011 437.4
10.08.2011 — 10.09.2011 446.7
10.09.2011 — 10.10.2011 455.0
10.10.2011 — 10.11.2011 469.2
10.11.2011 — 10.12.2011 486.2
10.12.2011 — 10.01.2012 501.7
2012
10.01.2012 — 10.02.2012 518.1
10.02.2012 — 10.03.2012 526.7
10.03.2012 — 10.04.2012 512.9
10.04.2012 — 10.05.2012 508.1
10.05.2012 — 10.06.2012 517.3
10.06.2012 — 10.07.2012 526.4
10.07.2012 — 10.08.2012 543.1
10.08.2012 — 10.09.2012 540.6
10.09.2012 — 10.10.2012 549.2
10.10.2012 — 10.11.2012 554.3
10.11.2012 — 10.12.2012 563.3
10.12.2012 — 10.01.2013 569.5

" The Required Reserves Averaging Ratio set by the Bank of Russia

utions for which required reserves averaging ratio was set

Averaging ratio Credit instit
1.08.2004 — 30.09.2006 0.20
1.11.2004 — 1.00
1.10.2006 — 31.10.2007 0.30
1.11.2007 — 29.02.2008 0.40
1.03.2008 — 30.06.2008 0.45
1.07.2008 — 31.08.2008 0.50
1.09.2008 — 30.09.2008 0.55

1.01.2012 — 1.00 nonbanking credit institutions, which have a responsibility for money
T : transfers without opening bank accounts and other associated operations

credit institutions except settlement nonbanking credit institutions
and settlement centres of the organised securities market

settlement nonbanking credit institutions and settlement centres

credit institutions except settlement nonbanking credit institutions
and settlement centres of the organised securities market
credit institutions except settlement nonbanking credit institutions
and settlement centres of the organised securities market
credit institutions except settlement nonbanking credit institutions
and settlement centres of the organised securities market
credit institutions except settlement nonbanking credit institutions
and settlement centres of the organised securities market
credit institutions except settlement nonbanking credit institutions
and settlement centres of the organised securities market
credit institutions except settlement nonbanking credit institutions,
1.10.2008 — 0.60 settlement centres of the organised securities market and nonbanking credit

institutions, which have a responsibility for money transfers without opening
bank accounts and other associated operations

on the organised securities marke
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Table 2.6
Fixed-term Rates on the Bank of Russia Deposit Operations
(% p.a.)
Period of validity Overnight Dema’.‘d Tom-next Spot-next | One week | Spot-week Spot-
deposits 1 month

2.06.2003 — 5.03.2006 = 0.50 0.50 0.50 1.00 1.00 =
6.03.2006 — 9.04.2006 — 1.00 1.00 1.00 1.50 1.50 —
10.04.2006 — 6.08.2006 — 1.50 1.50 1.50 2.00 2.00 =
7.08.2006 — 10.12.2006 — 2.00 2.00 2.00 2.50 2.50 —
11.12.2006 — 1.04.2007 — 2.25 2.25 2.25 2.75 2.75 —
2.04.2007 — 13.08.2007 — 2.50 2.50 2.50 3.00 3.00 —
14.08.2007 — 3.02.2008 — 2.75 2.75 2.75 3.25 3.25 —
4.02.2008 — 28.04.2008 — 3.00 3.00 3.00 3.50 3.50 —
29.04.2008 — 9.06.2008 — 3.25 3.25 3.25 8.1 3.75 —
10.06.2008 — 13.07.2008 — 3.50 3.50 3.50 4.00 4.00 —
14.07.2008 — 14.10.2008 — 3.75 3.75 3.75 4.25 4.25 —
15.10.2008 — 23.10.2008 — 4.25 4.25 4.25 4.75 4.75 —
24.10.2008 — 11.11.2008 — 4.75 4.75 4.75 5.25 5.25 —
12.11.2008 — 30.11.2008 — 5.75 5.75 5.75 6.25 6.25 —
1.12.2008 — 9.02.2009 — 6.75 6.75 6.75 7.25 7.25 —
10.02.2009 — 23.04.2009 — 7.75 7.75 7.75 8.25 8.25 —
24.04.2009 — 13.05.2009 — 7.25 7.25 7.25 7.75 7.75 —
14.05.2009 — 4.06.2009 — 6.75 6.75 6.75 7.25 7.25 —
5.06.2009 — 12.07.2009 — 6.25 6.25 6.25 6.75 6.75 —
13.07.2009 — 9.08.2009 — 5.75 5.75 5.75 6.25 6.25 —
10.08.2009 — 14.09.2009 — 5.50 5.50 5.50 6.00 6.00 —
15.09.2009 — 29.09.2009 — 5.25 5.25 5.25 5.75 5.75 —
30.09.2009 — 29.10.2009 — 4.75 4.75 4.75 5.25 6825 —
30.10.2009 — 24.11.2009 — 4.25 4.25 4.25 4.75 4.75 —_
25.11.2009 — 27.12.2009 — 3.75 3.75 3.75 4.25 4.25 —
28.12.2009 — 23.02.2010 — 3.50 3.50 3.50 4.00 4.00 —
24.02.2010 — 28.03.2010 — 3.25 3.25 3.25 8.75 .78 —
29.03.2010 — 29.04.2010 2.75 3.00 3.00 3.00 3.50 3.50 —
30.04.2010 — 31.05.2010 2.50 2.75 2.75 2.75 3.25 3.25 —
1.06.2010 — 26.12.2010 2.50 2.50 2.50 2.50 2.75 2.75 —
27.12.2010 — 27.02.2011 2.75 2.75 2.75 2.75 3.00 3.00 =
28.02.2011 — 2.05.2011 3.00 3.00 3.00 3.00 3.00 3.00 —
3.05.2011 — 30.05.2011 3.25 3:25 3125 3.25 3:25 3.25 —
31.05.2011 — 14.09.2011 3.50 3.50 3.50 3.50 3.50 3.50 —
15.09.2011 — 25.12.2011 875 BNS 3.75 BNS BNIS 3.75 —

26.12.2011 — 13.09.2012 4.00 4.00 4.00 4.00 4.00 4.00 4.00'
14.09.2012 — 10.12.2012 4.25 4.25 4.25 4.25 4.25 4.25 4.25
11.12.2012 — 4.50 4.50 4.50 4.50 4.50 4.50 4.50

' Since Q3, 2012 operations are conducted.
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Table 2.14

Funds provided,

Average weighted

Average weighted rate,

Debt,

Date millions of rubles duration, days % p.a. millions of rubles
2012
1.11 329,568.89 1 5.59 1,537,311.45
2.1 263,103.93 4 5.57 1,470,846.49
6.11 216,238.64 1 5.58 1,423,981.20
711 1,256,015.65 6 5.55 1,430,131.30
8.11 188,198.08 1 6.5 1,400,975.19
9.1 88,443.27 3 5.77 1,301,220.39
12.11 122,080.33 1 5.67 1,334,857.44
13.11 120,419.50 1 5.70 1,333,196.61
14.11 1,249,832.09 6 5.56 1,423,947.75
15.11 246,278.05 1 5.64 1,487,638.14
16.11 336,413.70 3 5.56 1,577,773.79
19.11 327,270.80 1 5.55 1,568,630.89
20.11 358,782.29 1 B.58 1,600,142.38
21.11 1,419,385.04 9 5.59 1,543,630.24
22.11 151,574.90 1 5.62 1,544,761.69
23.11 198,635.94 3 5.57 1,591,822.73
26.11 417,897.43 1 5.54 1,811,084.22
27.11 383,707.72 1 5.55 1,776,894.51
28.11 1,654,009.44 5 5.53 1,824,558.22
29.11 523,793.76 1 5.53 1,893,588.20
30.11 514,714.25 3 5.53 1,884,508.69
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Table 2.21
Reference Prices of Precious Metals
(rubles per gram)
Date of quotes Gold Silver Platinum Palladium
2012
1.1 1,732.96 32.26 1,579.63 615.31
2.11 1,737.83 32.55 1,586.31 620.20
3.11 1,723.53 32.95 1,568.91 613.44
7.1 1,714.38 31.32 1,568.70 621.20
8.11 1,741.62 31.60 1,573.04 622.98
9.11 1,737.67 32.56 1,561.37 617.05
10.11 1,754.63 32.10 1,584.76 623.78
13.11 1,763.75 32.68 1,592.28 618.83
14.11 1,758.74 33.27 1,609.09 625.08
15.11 1,759.05 33.23 1,625.94 655.88
16.11 1,756.10 33.09 1,603.78 647.01
17.11 1,743.81 33.21 1,588.80 636.34
20.11 1,754.51 32.86 1,589.32 640.41
21.11 1,752.00 33.01 1,590.34 647.65
22.11 1,744.42 33:58 1,587.08 643.52
23.11 1,732.48 33.06 1,583.49 650.02
2411 1,736.37 3832 1,582.47 654.61
27.11 1,742.56 33.32 1,600.70 657.23
28.11 1,738.12 33.90 1,610.54 665.50
29.11 1,743.09 34.09 1,605.92 659.79
30.11 1,721.89 33.80 1,613.56 676.98
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3.2. Exchange Market

Trade at Interbank Currency Exchange
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Table 3.2.1

US dollar Euro
. trading volume, average trading volume,
average weighted dollar/ruble rate millions of US dollars weighted millions of euros
euro/ruble rate
uTS uTS
today' tomorrow? today'’ tomorrow? uTs uTs
2011
January 29.9704 29.9801 16,959.2 48,304.0 40.2168 5,120.0
February 29.2639 29.2744 18,392.6 61,852.1 39.9226 6,906.5
March 28.4540 28.4621 25,459.3 84,800.6 39.8183 7,949.8
April 28.0294 28.0127 23,372.9 74,311.4 40.5905 6,631.7
May 27.9431 27.9221 22,782.2 86,548.6 40.0166 7,255.0
June 27.9973 27.9913 24,559.9 74,511.4 40.2504 7,922.4
July 27.9185 27.9333 23,508.4 83,188.5 39.8506 9,254.5
August 28.7957 28.8367 31,895.8 121,920.4 41.1981 8,350.1
September 30.8725 30.8548 33,792.9 128,851.4 42.3566 9,260.8
October 31.1668 31.2751 34,008.2 120,104.5 42.8860 7,999.7
November 30.8860 30.8816 31,855.8 122,465.5 41.8322 8,699.2
December 31.5337 31.5029 38,111.1 111,655.8 41.4680 9,754.0
2012
January 31.0510 31.1380 25,259.4 89,201.8 40.2452 8,110.0
February 29.7843 29.7947 30,139.2 104,478.3 39.4266 8,879.1
March 29.3402 29.3516 34,209.0 107,904.2 38.7391 12,717.2
April 29.4940 29.5007 31,210.6 102,176.8 38.8170 9,334.4
May 31.0476 31.2003 31,554.3 109,955.1 39.6116 10,7941
June 32.8989 32.8942 36,033.4 124,459.3 41.2311 9,586.9
July 32.5063 32.5061 34,621.3 125,883.3 39.9419 11,816.5
August 31.9597 31.9708 32,685.5 117,601.4 39.6277 11,651.0
September 31.3404 31.3719 37,587.5 120,558.6 40.4275 9,968.4
October 31.1062 31.1147 36,342.1 117,143.9 40.3552 9,930.3
November 31.3425 31.3502 30,091.4 99,398.3 40.2346 9,893.9

! Settlement time not later than the transaction day.

2 Settlement time not later than the business day following the transaction day.

Abbreviations used in this Table:

UTS — Uniform Trade Session.
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Table 3.3.3
Structure of Bonded Debt (the OFZ Part Thereof)
% of trading volume at par
Date inki
fixed income permanent income sinking fund sfllnklr?g fl.md and
oating income
2010
1.01 0.00 48.06 50.30 1.64
1.02 0.00 48.05 50.31 1.64
1.03 0.00 48.65 49.73 1.62
1.04 0.00 49.65 48.73 1.62
1.05 0.00 49.78 48.61 1.62
1.06 0.00 48.30 50.03 1.66
1.07 0.00 50.38 48.02 1.60
1.08 0.00 53.52 44.94 1.53
1.09 0.00 55.42 43.11 1.47
1.10 0.00 59.54 39.10 1.36
1.11 0.00 61.39 37.31 1.30
1.12 0.00 62.33 36.40 1.27
2011
1.01 0.00 65.16 33.66 1.17
1.02 0.00 65.10 33.72 1.18
1.08 0.00 68.15 30.75 1.10
1.04 0.00 69.56 29.40 1.05
1.05 0.00 70.47 28.51 1.02
1.06 0.00 70.88 28.12 1.00
1.07 0.00 71.80 27.23 0.97
1.08 0.00 72.22 26.83 0.96
1.09 0.00 72.94 26.11 0.95
1.10 0.00 65.00 34.14 0.86
1.11 0.00 65.12 34.02 0.86
1.12 0.00 64.94 34.20 0.86
2012
1.01 0.00 65.06 34.08 0.86
1.02 0.00 64.97 34.16 0.86
1.08 0.00 66.52 32.65 0.84
1.04 0.00 66.97 32.21 0.83
1.05 0.00 67.37 31.82 0.82
1.06 0.00 67.37 31.82 0.82
1.07 0.00 68.00 31.20 0.80
1.08 0.00 68.51 30.70 0.79
1.09 0.00 68.00 31.19 0.81
1.10 0.00 68.24 30.95 0.81
1.11 0.00 69.03 30.18 0.79
1.12 0.00 69.50 29.73 0.77
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Table 3.3.5
Average Weighted Interest Rates on Government Securities Market
(% p.a.)
Government securities on redemption terms
Date short-term, up to 90 days | medium-term, 91 to 364 days | long-term, 365 days and more
2012
1.11 6.08 6.48 7.63
2.11 6.02 6.08 7.64
6.11 6.09 6.02 7.64
7.1 6.00 6.09 7.64
8.11 6.03 6.08 7.64
9.11 6.16 6.08 7.63
12.11 6.00 6.10 7.63
13.11 6.06 6.08 7.65
14.11 5.99 6.13 7.64
15.11 6.01 6.12 7.64
16.11 6.01 6.19 7.62
19.11 5.99 6.20 7.59
20.11 5.98 6.20 7.56
21.11 5.98 6.19 7.48
22.11 6.00 6.13 7.45
23.11 5.98 6.13 7.44
26.11 5.0 6.11 7.44
27.11 6.01 6.11 7.43
28.11 5.94 6.07 7.43
29.11 5.94 5.97 7.38
30.11 5.93 6.07 7.31
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Table 3.4

Moscow Exchange

Date MICEX. index, RTS i_ndex, trade turnover,
points points billions of rubles
2012
1.11 1,430.91 1,443.50 40.83
2.1 1,440.25 1,444.19 36.76
6.11 1,446.46 1,448.98 28.29
7.1 1,423.36 1,426.94 38.90
8.11 1,407.79 1,410.27 42.85
9.1 1,401.32 1,397.86 34.19
12.11 1,407.90 1,404.26 29.12
13.11 1,373.83 1,363.63 40.99
14.11 1,372.19 1,367.15 38.39
15.11 1,386.25 1,381.58 30.73
16.11 1,383.66 1,376.10 37.33
19.11 1,398.57 1,399.70 25.51
20.11 1,396.39 1,403.59 23.88
21.11 1,405.70 1,420.97 26.38
22.11 1,402.64 1,419.88 22.14
23.11 1,413.15 1,432.24 28.62
26.11 1,403.94 1,426.96 24.67
27.11 1,394.87 1,417.60 27.49
28.11 1,380.94 1,397.38 31.23
29.11 1,388.31 1,420.35 29.77
30.11 1,405.97 1,436.55 54.70
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