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Date Issue 
Number 

Bond  
Type 

Maturity 
Date 

Days to 
Maturity Issue Volume Cut off 

Price 

Weighted 
Average 

Price 

Yield at Cut 
off Price 

Yield at 
Weighted 
Average 

Price 

Bid Volume in 
Nominal Terms

Volume Placed 
in Nominal 

Terms 
Cashflow Activity 

Ratio 
Placement 

Ratio 

    mln. Rub. Pct. Pct. Pct. Pct. Mln. Rub mln. Rub mln. Rub (11 / 6) (12 / 6) 

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 
18.01.2012 25079RMFS OFZ-PD 03.06.15 1 232 20 000,0 98,3700 98,4451 7,69 7,67 44 767,0 18 565,7 18 426,5 2,2384 0,9283 
25.01.2012 26206RMFS OFZ-PD 14.06.17 1 967 20 000,0 97,8605 97,9047 8,05 8,04 41 269,2 19 838,4 19 563,6 2,0635 0,9919 
01.02.2012 26205RMFS OFZ-PD 14.04.21 3 360 35 000,0 96,8500 96,8742 8,25 8,25 192 218,7 34 942,1 34 563,1 5,4920 0,9983 

Total    75 000,0     278 254,9 73 346,2 72 553,2 3,7101 0,9779 

 


