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Fig. 1. Structure of the total volume of exchange repo 
transactions by type of activity, 

IVQ 2021, bln. rubles (%)
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his own behalf or for his
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Withing the framework
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management agreements
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Fig. 2. Structure of the total volume of open-end positions 
in exchange-traded repo transactions by type of activity, 

IVQ 2021, bln. rubles (%)

Broker's transactions (at 
the customer’s expense)

Dealers' transactions (on
his own behalf or for his
own account)

Withing the framework of
the fiduciary
management agreements
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Fig. 6. Dynamics of the distribution of the total volume of exchange repo transactions by type of activity, bln.rubles

Broker's transactions (at the customer’s expense) Dealers' transactions (on his own behalf or for his own account)

Withing the framework of the fiduciary management agreements

5 967 5 690 6 522 6 830 6 454 6 444 7 545
10 455

7 822 9 476
11 748

14 202

12 597 13 305 13 005 13 638 12 500
15 983 11 715

17 954

11 381

19 158

23 637 20 643

2 0,6 0,3 0,2
801

1 274

10

2 658

1 431

348

283 326

0

10 000

20 000

30 000

40 000

IQ 2019 IIQ 2019 IIIQ 2019 IVQ 2019 IQ 2020 IIQ2020 IIIQ 2020 IVQ 2020 1Q 2021 IIQ 2021 IIIQ 2021 IVQ 2021

Fig 7. Dynamics of the distribution of the total volume of OTC repo transactions by type of activity, bln.rubles 
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Fig. 4. Structure of the total volume of OTC repo 
transactions in the external markets by type of activity, 

IVQ 2021, bln. rubles (%)
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Fig. 7. Structure of the total volume of exchange-traded 
repo transactions by maturity,  IVQ 2021, bln. rubles
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Fig. 9. Structure of the total volume of OTC repo 
transactions, IVQ 2021, bln. rubles, %
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Fig. 11. Distribution of the total volume of exchange-traded repo transactions, bln. rubles
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Fig. 12. Distribution of the total volume of OTC repo transactions in the domestic market, bln. rubles

Intraday repo 1 day 2 - 7 days 8 - 31 days 32 - 92 days 93 - 182 days 182 - 365 days Over one year
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Fig. 8. Structure of the total volume of open-end 
positions on the exchange-traded repo by maturity, IVQ 

2021, bln. rubles
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Fig. 13. Distribution of the total volume of OTC repo transactions in external markets, bln. rubles
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Fig. 14. Structure of the total volume of stock-exchange 
repo transactions by types of collateral, IVQ 2021, bln. 
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Fig. 18. Structure of the total volume of open-end 
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Fig. 15. Structure of the total volume of open-end 
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Fig. 20. Distribution of the total volume of stock-exchange repo transactions by types of securities used as collateral, bln. 
rubles
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Fig. 21. Distribution of the total volume of OTC repo transactions by types of securities used as collateral , bln. rubles
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Fig. 22. The structure of the total volume of repo transactions by types of legal arrangements, bln. rubles, %
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Fig. 23. The structure of the total volume of open-end positions in repo transactions by types of legal arrangements, bln. 
rubles, % 

Exchange Agreement Master Agreement with the Bank of Russia (Federal Treasury) SRO NFA Master Agreement
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Fig. 24. The dynamics of the distribution of the total volumes of exchange-traded repo transactions by types of 
counterparties, bln. rubles 

Credit organizations - residents of Russia Non-credit organizations - residents of Russia Nonresidents Individuals - residents of Russia CCP
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Fig. 25. The structure of the total volume of open-end positions in exchange-traded repo transactions by types of 
counterparties, bln. rubles

Credit organizations - residents of Russia Non-credit organizations - residents of Russia Nonresidents Individuals - residents of Russia
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Fig. 26. Distribution of the total volume of OTC repo transactions (internal (IN) and external (EX) markets) by type of 
counterparties, bln.rubles. (direct repo)
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Fig. 27. Distribution of the total volume of OTC repo transactions (internal (IN) and external (EX) markets) by type of 
counterparties, bln.rubles. (reverse repo)
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Fig. 29. Structure of the total volume of open-end 
positions of OTC repo transactions (internal (IN) and 
external (EX) markets) by type of counterparties, IVQ 

2021, bln. rubles, % (reverse repo)

IN - Credit organizations -
residents of Russia

IN - Non-credit organizations -
residents of Russia

IN - Individuals - residents of
Russia

EX - Credit organizations -
residents of Russia

EX - Non-credit organizations -
residents of Russia

EX - Nonresidents

2 700; 55%
1 952; 40%

136; 3%
58; 1%

33; 0%
36; 1%

Fig. 28. Structure of the total volume of open-end 
positions of OTC repo transactions (internal (IN) and 
external (EX) markets) by type of counterparties, IVQ 
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Fig. 30. Currency analysis of exchange-traded repo, bln. rubles
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Fig. 31. Currency analysis of exchange-traded repo (open-end positions), bln. rubles
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Fig. 32. Currency analysis of the total volume of OTC repo (internal market), bln. rubles
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Fig. 33. Currency analysis of the total volume of OTC repo (external market), bln. rubles
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Fig. 34. Currency analysis of the total volume of open-
end positions of OTC repo (internal market), bln. rubles 
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Fig. 36. The dynamics of the structure of the total volume of internal OTC repo market by type of rates used, bln. rubles
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Fig. 37. Structure of the total volume of internal OTC repo 
market by the distribution of the floating rates, bln. rubles
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Fig. 35. Currency analysis of the total volume of open-
end positions of OTC repo (external market), bln. rubles 
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Fig. 38. The structure of the total volume of external 
OTC repo market by type of rates used, bln. rubles
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Annex 1: About the Russian Repo Council  

• 

• 

• 

• 

https://new.nfa.ru/repo/dealers_register/
https://www.icmagroup.org/index.php/
http://www.icmagroup.org/About-ICMA/Governance/the-european-repo-and-collateral-council/
https://new.nfa.ru/councils_and_committees/rossiyskiy-sovet-repo-rsr/
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