EPOKEPCHMIA AOM

AOTKPbITHE

E>xeqHeBHbIA 0630p pbiHKa py6neBbix o6namraumi

4 ceHTa6psa 2006 r.

HoBoctn

= OAO "AkumoHepHbIn BaHk "POCCUA" coobuiaeT, UTO NMPUHSATO pelleHne
0 pa3MeweHun AeblTHOro BbiNyCKa AOKYMEHTapHbIX MNPOUEHTHbIX
HEKOHBEpPTUPYEMbIX obnuraunii Ha npeabssuTens C ob6sa3aTeNbHbIM
LeHTpanM3oBaHHbIM XpaHeHueM cepum 01 B konumyectBe 1,5 MAH. WTYK
HOMUHanNoM 1 TeiCc. pybnen kaxaasa. Obwmin ob6bem Bbinycka no HOMUHanNy
coctaBnsiet 1,5 mnpa. pybnen. Cpok obpaweHus obnuraumin coctaBnsieT
1092 gHA ¢ paTbl Hadana pasmelweHusa. Obnuraumn 6yayT pasMelleHbl Ha
MMBbB no ueHe HOMWHana, Nno OTKPbITOM NOAMUCKE.

= 31 aBrycta 2006 r. cocCTosi/loCb MCMosiHeHMe odepTbl MO BbIMNYCKY
HEKOHBEPTUPYEMbIX  MPOLEHTHbIX  AOKYMEHTapHbiX  obauraumin  Ha
npeabaBuTens ¢ obsa3aTeNbHbIM LeHTpann3oBaHHbIM XpaHeHuem cepumn 04
OAO OM3 (roc. per. Homep 4-04-30174-D ot 07.02.2003 r.). Mo
coobuleHno KoMmmnaHun, no odepte 6bi10 BbikynaeHo 844 802 wWTyK
LeHHbIX 6byMar HOMMHanbHOM cTtommocTbio 844 802 000 pybnein no ueHe
100 npoueHTOB OT HOMUHanNa.

= PasMeuleHne BTOporo obauraumoHHoro 3amma OO0 «Mwupakc pynn»
obbvemoM 3 mnpa py6. 3annaHMpoBaHO Ha TpeTbio Aekaay ceHTAbpsa 2006
roga, coobuwaeTtca B MaTepumanax [pynnbl. [lo OTKpbITOM MoAnMUCKeE
pa3mewaeTcs 3 MAH WT. obanraymMin HoMmHanom 1 Toic. py6. kaxaas. Cpok
obpaweHnsa Bbinycka - 3 roga. O6bnvrauMm MMeNT WeCTb MOMYroAoBbIX
KYNoOHOB. epBbll KYNOH onpeaenseTcs Ha KOHKypce, NpoOBOAMMOM B AATy
Hayana pa3MeweHns Ha ®b MMBB, ocTasnbHble KyMOHbl yCTaHaBAMBaOTCA
paBHbIMW MNEpBOMY KYMOHY U (UKCUPYIOTCA Ha BeCb CpoK obpalleHus
obnuraumn. PasmeweHne obnuraumii 6ypetr nposoanTbcad Ha 3A0 "Ob
MMBB" no oTkpbITOM noanucke, aHaeppanTepoMm BbicTynut OAO bBaHk
3EHUT.

= KopnopatTuBHble U MyHULMNaJIbHblE o6nurauun

B naTtHuMUy nnaBHbIA pPoOCT ueHbl obnuraumin npogosmkmncsa. O6bémbl
TOProB OCTalTCA AOCTAaTOYHO YMEPEHHbIMU, 0O4HAKO, YPOBEHb TMKBUAHOCTMU
[OoCTaToyeH Ans  NOoAAEPXKM  BOCXOASIWMX — TEHAEHUMA  npu uX
BO3HWKHOBEHUW. bBonbwoi o06bEM CcBOGOAHBIX AEHEXHbIX PecypcoB
OTpa3u/ics B MaAeHMW CTaBOK Ha pblHKE MeX6aHKOBCKOro KpeauTOoBaHMS,
UYTO TaKXXe ABNAETCS MO3UTUBHbLIM CTUMYJIOM ANS1 pblHKA A0rOBbIX 6ymar.

JononHUTENbHYO NOAAEPXKKY OKa3sas XapakKTep MakKpO3KOHOMUYECKOW
mHpopmauun mn3 CLUA, 3adumkcmpoBaBlUE CHUXEHUE WHMASUMOHHOIO
OABNEHNS MPU COXpPaHEHUU pacTyWmnx TeHAEeHUWA B 3KOHOMUKe. B wutore
6b110 3adMKCMpOBaAHO ouyepegHOe  CHMXeHue cnp3ga  10-neTHux
KasHavenckmx 6oHgos CLUA 1 RUS-30.

B cekTope koprnopaTUBHbIX 0b6AMraumii NMpeBOCXOACTBO MO ob6opoTaM
TOpProB BHOBb MNpuHagnexano 6ymaram pocTa, B TO BpeMsi, KakK B
MYyHUUMMNANbHbIX 6yMarax 3TO COOTHOLUEHME OKasasflocb MpUBIM3UTENbHO
paBHbIM.

CoxpaHsloWwmnnca nNo3nTUBHbLIA HACTPOM MIPOKOB BMECTE C BbICOKUM
ypoBHEM py6néBoM JMKBMAHOCTM AOJKHbI obecrneunTb NpoAOSIKEHME
pocTa.

Cob6biTnA pbiHKa pybneBbix o6nurauuin Ha 6nm>xkaume oHN
Bbinyck Cob6biTne

Beinnata no 1-my kynoHy CtaBka KynoHa:

11.3% rogoBbIx

04 YepemyLuku 1

MHAaeKCc KoprnopaTUBHbIX Bnvskaiilmne odepTbl U NoralieHus

o6nuraumn MMBB (RCBI)

OHen oo
Bymara Oox-Tb LleHa HKO noraweHwus/

O6beM, MrH. py6. (Npaeast Lwkana) opepmbi
Vihaexc RCBI (nesas ikana) @unkonmp T 10.06  700.02 27.89 3
101.3 500 Q®KO-01 06 17.95 99.90 39.01 3
1011 400 Bantnmop01 11.00 99.50 2.41 3
’ Medgedb® 1 10.90 100.10 32.99 4
100.9 300 AUBK-MNHB 1 7.45 100.10 31.44 5
100.7 200 NpkO6n-a02 7.06 100.05 14.3 5
PycTekctun 2.05 100.50 88.07 10
1005 100 @uHaHc-02 8.34 100.00 38.8 11
100.3 AU TRR DR DR ASDRDRTIRORARIINER KOTK-01 06. 10.41 100.13 65.93 12
15mon 5won  25won 14 asr 1 ceH LlentpTen-3 6.97 100.20 56.84 13

Kypcus — odepTa.

OCHOBHbIE MHANKATOPbI

3HavyeHue n3Mm.

RUR/USD 26.7542 0.0247
RUR/EUR 34.2668 -0.0512
EUR/USD 1.2861 -0.0010
n3m. 6.n.
RCBI 101.46 3
MIACR 1 geHb, % 2.78 -37
Mockea 39, YTM % rog. 6.84 -1
RUS30, YTM % roga. 5.82 0
UST10, YTM % rog. 4.73 0
Ocratku Ha k/c, Mnpa. pyo6. n3m. %
no Poccun 350.1 -4.86
no Mockse 238.5 -5.06
[eno3utbl 6aHkoB 265.9 18.34
O61bem Topros, MIH. pyb6.
Bupxa 1286 -21.93
PMc 8155 -60.02
PEMNO 0 0.00
Od3 623 -57.97
Kypcbl BantoT
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KopnopaTuBHble o6aurauum

mMocCrtpoi
Kenp-01
CanoT3OHepr
P>X[-0206n
Mpomce6-04
MoToBun3-1
MwukosiH-106
Cubakapem3
MeT3aBoa
MWA-106

AnagywkuH1
MaupWHB-01
CubTnk-406
MoTop®uH-1
MapTtad®uH 1
CTUH®pUH-01
YpanCs3H4
PycCtaHn-3
Hatyplpoa?2
Baronmaw 1

P>X[-0206n
OanbCB3206
FA3MNPOM A4
[asnpomb 1
MarHesanT 1
PycCrtaHp-4
Makeul™ 01
TB3 01
WHnpom 03
MocaHepro2

YTM
11.51
0
10.21
6.41
7.41
8.02
44.89
9.08
8.82
0

YIM
14.57
13.83
8.46
12.01
13.36
14.94
7.51
8.4
10.83
10.38

YIM
6.41
8.19
6.76
7.46
8.62
8.49

13.77
9.25
10.95
7.74

Jinpepbl pocta/napeHna*

LleHa 3akp.
93.01
102
100.03
101.7
101
101.8
98.8
101.7
100.25
102.75
LleHa 3akp.

99
99.51
103.33
100.3
102.8
100.82
102.85
100.15
100.2
105.4

LleHa 3akp.

101.7
102.55
104.78
99.15
101.05

99.9
98.05
100.55
99.99
100.25

MyHuuMnanbHble o6auraumm

Tomck.06-2
BopoHexO6n
ApO6n-04
YyBawwna-04
BenrO6 306
BonrorpO61
KOMW 58 06
KpacApck05
TynbckO6 1
AkyT-05 06

NlenO6n-306
AkyT-10 06
BpsaHck
Yysawwna-05
BopoHex062
Ml op40-06
Mlop37-06
MTlop29-06
KpacHApKp3
Bonrorp 01

Moc.o6n.68
MTlop44-06
Moc.o6n.58
NlenO6n-306
BopoHexO6n
Moc.o6n.4B
MTlop39-06
AkyT-05 06
KpacApck05
Bonrorp 01

* - Mo nToram Toproe Ha MMBB

YTM
6.23
6.22
7.42
6.84
8.02
8.08
6.63
7.59
7.93
7.09

YTM

7.6

9.17
7.95
7.59
5.87
5.03
6.25
7.18
7.93

HKO
0.16
16.88
18.35
18.26
26.96
9.86
61.4
22.36
0
7.48
HKL

57.86
19.88
19.52
53.26
40.25
65.75
32.84
2.07
21.5
26.26

Jinaepbl

HKL
18.26
20.85

3.6
5.64
19.16
0
52.09
57.6
29.32
0.21

Ao noraw.
268
399
480
460
426
874

17
1007
910
2211

Ho noratu.
188
214
307
930
629
578
426
355

1019
657

Obopor, pyb.
958 799
4080 000
599 190
50 850 000
2019
1018 000
1976
1017 000
1002 500
48 190
Obopor, pyb.
9583 000
2 985
1033

8 024
5130 682
10 082

5 222 567
10 077 582
5010 000
2 128 926

no o6opory*

Ho noratu.

460
2 098
1258
1609
839
549
923
39
1720
3 457

OboporT, pyob.
50 850 000
40175475
34 947 396
29 745 993
25489 075
23 760 236
23 265 689
23 130 000
21987 700
21753 953

Jinpepbl pocta/napeHna*

LleHa 3akp.

104.2
108.5
107.5
113
102.1
106.55
108.45
100.85
102
100.8

LieHa 3akp.

129
108
100.51
100.2
112.03
104.7
100.3
106.3
99.47
103

LleHa 3akp.

108
109.6
107.8
129
108.5
110.45
109.9
100.8
100.85
103

HKO
42.49
28.14
30.14
53.04

3.67
23.33
26.47
23.06

14.9

10.6

HKL

28.48

24
54.47
18.71
27.42
10.14
19.18
24.11
28.58
11.43

Jivaepbl

HKO
31.81
18.91
30.82
28.48
28.14
11.45
11.51

10.6
23.06
11.43

[o noraw.

407
470
998
938
1531
1385
479
778
1031
232

[o norauw.

3017
655
40
1738
1021
420
22
643
761
685

O6opor, py6.

2084 000
11733 523
2730 164
2260 000
1021 000
1 065 500
563 920

6 165 420
1243 850
6189 120
O6opor, pyb.
12 950 000
2624 400
90 459
1002 000
2168 510
301 536
1003
1033 236
995

3399 000

no o6bopory*

[o noraw.
1691
3218
1306
3017

470
963
2880
232
778
685

O6opoT, pyb.
117 202 550
56 024 185
28 288 989
12 950 000
11733 523
11 034 009
9 584 088

6 189 120

6 165 420
3399 000
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N3MeH. ueHbl, %
2.21
2.20
1.54
1.50
1.20
1.04
0.82
0.54
0.53
0.49

N3MeH. LUeHbl, %
-1.25
-0.94
-0.50
-0.50
-0.48
-0.47
-0.44
-0.35
-0.29
-0.24

N3MeH. ueHbl, %
1.50
0.10
0.02
0.15
0.00
0.15
0.00
-0.05
-0.01
0.00
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0.10
N3meH. ueHsbl, %
-3.89
-1.55
-1.36
-0.76
-0.55
-0.38
-0.36
-0.28
-0.18
-0.15

N3MeH. LeHbl, %
-0.05
0.00
-0.04
-3.89
1.16
-0.01
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UTOrn ToproB KOpNopaTMBHbLIMMU U pernoHanbHbiMu obnmraumamm Ha MMBB* (28.08.2006)

C3Tenek306
CMAPTC 03
TaTtTenekom
LleHTpTen-3
LentpTen-4
KOTK-02 06.
FOTK-03 06.
BaHku

3eHuT 106N
POCBAHK-1
PycCtaHa-3
XK® BbaHk-2
[Oo6biBalowme
FA3MPOM A3
FA3MPOM A5
FA3MPOM A6
Tlykonn2o6n
HIK UTEPA

INlekras NPOMBbILWMEeHHOCTb

Bantumop01
KpBocTt-UHB
Oro-arpo-1
PycTekcTtun
MeTannyprus
Meven TO-1
MeyenCr1o6
OMK 1 06
PycAn®-28
TYM 0206n.
YTN3 0106
MawunHocTpoeHue
ABTOBAS3 06
MxABTO-01
Mul-® obn.
OMS3 - 4 06
dHepreTuka
bawkunpaH2s
JleHaHepr01
CepandH-1
dCK ESC-01
MyHuuunanbHbie
KOMMW 78 06
IlenO6n-306
Mlop39-06
Moc.o6n.48
Moc.o6n.58
HwxropO6n1
Hoscnb 206
Hoecnb606n2
ApO6n-03

LleHa, % ot
HOMMWHana
TenekoMMyHUKaLumn

102.20
100.00
102.35
100.22
114.30
100.98
102.20

100.00
101.15
100.50
100.00

101.05
101.40
100.90
101.55
101.10

99.50
101.40
101.40
100.50

90.00
100.05
102.10
100.70
100.00
102.10

100.70

99.65
100.90
100.00

100.90
100.85
100.75
103.10

108.10
134.22
109.90
110.46
107.84
100.80
101.43
109.20
101.05

0.25
57.95
7.83
56.84
4.92
6.62
43.60

35.29
4.31
2.07

25.15

8.89
29.49
4.00
19.86
22.71

2.41
1.89
47.65
88.07

11.60
14.92
21.42
22.79
24.31
18.74

4.03
49.84
24.74

0.00

2.08
37.63
0.29
17.60

33.21
28.48
11.51
11.45
30.82

9.70
28.60

0.36
24.39

* - Hanbonee NUKBUAHLIMWU BbIMYCKaMW.

NU3am.
HKQO, py6. ueHbl, %

0
0
0
-0.02

-0.15
-0.1

[oxoaHOCTb K
noraweHuro, %
rogoBbIX

7.9
14.17
8.39
6.97
-39.56
8.67
9.04

8.14
6.74

8.4
8.65

5.36
5.76

6.7
6.67
8.81

59.41
8.6
13.1
2.05

9.91
5.52
8.05
7.08
9.86
8.37

7.73
11.85
9.42

7.68
8.91
9.12
6.36

7.74
7.6
6.84
6.81
6.9
7.72
6.69
5.71
6.9

O6bem Topros,

pyb6.

0
1899 976

0
4 207 398
11212700
1889 156
18 013 365

0

3337 950
10 077 582
0

0

714 000
11 486 640
4074
12619 615

0

720 153
1309 721
1104 792

500 00

[eNeNolNoNeNoe]

3590 062
2181275
0
0

0
7619 150
0
10 310 000

0

12 950 000
9 584 088
11 034 009
28 288 989
3 325 287
0

0

0
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MoraweHune

24.02.2011
29.09.2009
06.05.2007
15.09.2006
21.08.2009
07.02.2007
10.10.2009

24.03.2007
15.02.2009
22.08.2007
11.05.2010

18.01.2007
09.10.2007
06.08.2009
17.11.2009
07.12.2007

05.09.2006
25.02.2007
22.04.2007
12.09.2006

12.06.2009
22.11.2007
12.06.2008
20.05.2007
02.12.2007
16.06.2010

13.08.2008
14.03.2007
03.06.2009
26.02.2009

22.02.2007
19.04.2007
01.03.2007
18.12.2007

22.11.2013
05.12.2014
21.07.2014
21.04.2009
30.03.2010
01.11.2006
07.12.2006
29.11.2007
17.11.2006
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E>xeaHeBHbIN 0630p pbiHKa py6neBbix 06anraumm

NNocynapcrBeHHble o6nuraumm

KoTupoBku GonblunMHCTBa BbIMyckoB o0bnurauuin pepepansHoro 3aitMa (OP3) B NSTHULY HE3HAUMTENBHO BbIPOCITW, aKTMBHOCTL TOProB Obina HEBLICOKOW Ha (hoHe
oxmpaanus ctataanHbix 13 CLUA. [laHHble ykasblBaloT Ha POCT B aMEPUKAHCKOI 9KOHOMUKE M MOTYT YCUNNTb OXUaHUst BO30OHOBNEHWS nogbema 6a3oBoi
MPOLIEHTHO cTaBkn PepepanbHoi pesepeHom cuctemon CLUA. BHelHWe pbiHKW OTpearupoBani Ha ony6nmMKoBaHHY MHAOPMALMIO CHXKEHUEM KOTUPOBOK, YTO,
CKOpee BCero, 0TpasuTcs Ha auHamuke cektopa OP3 B NOHeLeNbHUK, HO OXULAEMbI POCT pybBneBoii NMMKBUAHOCTY y 6aHKOB, XapaKTepHbIN AN Hayana Mecsua,
OKaXXeT MofaepXKy pybnesbiM fonram.

061Lmit 06beM TOproB Ha BTOPUYHOM pbiHke OD3 B naTHULY cocTaBun 639,634 MnH pybneit (C y4eToM HaKONMEHHOTO KYMOHHOTO oXxoAa B pasvepe 16,191 mnH
pybneit) npotus 1 mnpg 501,675 mnH pybneii B yeTBepr.

CpepHeB3BeLueHHas 4oxoaHOCTb pbiHka OD3-AL u O®3-0[ 1 ceHTsbdps cHuannack Ha 0,01 MpoLeHTHOro MyHKTa 1 coctasuna 6,55% rogosbIx.

B cextope obnuraumit banka Poccum B nsTHuLy ObIno 3aknioyeHo Tpu caenki ¢ ceprein 04003 Ha cymmy 49,911 MnH pybrnei. MiH pybnei.

LleHa
nocnegH. Pasmep [aTta Bbinn.
coenkun, % Nam-e LNoxonH., OaTa OHen pno Kon-Bo HKLO, KynoHa, Kyn.,

Bbinyck OT. HOM. ueHbl, % % roa noraweHns noraweHus caenok O6oporT, py6. py6. py6. rrrrmmAag
OBP 04002 0.00 0.00 3.60 23.06.2009 1026 0 0 0 0
OBP 04003 98.93 0.06 3.75 22.09.2009 1117 3 49910 558 0 0
O®3 25057 0.00 0.00 6.10 20.01.2010 1237 0 0 7.5 18.45 25.10.2006
O®3 25058 100.90 -0.02 5.85 30.04.2008 607 5 16 187 982 5.18 15.71 01.11.2006
O®3 25059 99.71 0.01 6.32 19.01.2011 1601 2 50 847 100 6.18 15.21 25.10.2006
O®3 25060 0.00 0.00 6.10 29.04.2009 971 0 0 477 14.46 01.11.2006
O3 26175 0.00 0.00 6.29 20.11.2006 80 0 0 1557 19.95 20.11.2006
O3 26176 0.00 0.00 0.00 20.11.2007 445 0 0 15.51 19.95 21.11.2006
O3 26177 0.00 0.00 0.00 20.11.2008 811 0 0 15.4 19.95 23.11.2006
O3 26178 0.00 0.00 0.00 20.11.2009 1176 0 0 15.35 19.95 24.11.2006
O®3 26198 97.47 0.17 6.50 02.11.2012 2254 3 58 460 000 49.48 60 04.11.2006
O3 27019 0.00 0.00 5.09 18.07.2007 320 0 0 12.05 49.86 17.01.2007
O®3 27020 0.00 0.00 5.25 08.08.2007 341 0 0 6.3 49.86 07.02.2007
O®3 27025 0.00 0.00 5.28 13.06.2007 285 0 0 15.15 17.45 13.09.2006
O®3 27026 101.31 0.01 6.26 11.03.2009 922 1 5066 16.23 18.7 13.09.2006
O3 28002 0.00 0.00 3.77 12.03.2008 558 0 0 46.57 49.86 13.09.2006
O®3 28003 0.00 0.00 4.30 16.04.2008 593 0 0 36.98 49.86 18.10.2006
O®3 28004 0.00 0.00 6.18 13.05.2009 985 0 0 29.31 49.86 15.11.2006
O®3 28005 0.00 0.00 6.17 03.06.2009 1006 0 0 23.56 49.86 06.12.2006
O®3 45001 0.00 0.00 3.15 15.11.2006 75 0 0 1.1 6.23 15.11.2006
O®3 46001 0.00 0.00 5.81 10.09.2008 740 0 0 21.64 24.93 13.09.2006
O3 46002 110.11 0.01 6.39 08.08.2012 2168 8 67 1563245  3.95 44.88 14.02.2007
O®3 46003 111.95 0.00 6.11 14.07.2010 1412 2 3364 458 12.05 49.86 17.01.2007
O®3 46005 0.00 0.00 7.13 09.01.2019 4513 0 0 0 0
O®3 46010 0.00 0.00 7.91 17.05.2028 7929 0 0 0 0 13.06.2007
O®3 46011 0.00 0.00 7.30 20.08.2025 6928 0 0 0 0 13.09.2006
O3 46012 0.00 0.00 7.14 05.09.2029 8405 0 0 10.98 12.08 04.10.2006
O3 46014 109.25 0.00 6.56 29.08.2018 4380 16 229 658 577 46.57 49.86 13.09.2006
O®d3 46017 106.41 -0.01 6.60 03.08.2016 3624 6 35420 236 3.95 22.44 15.11.2006
O®d3 46018 111.65 -0.02 6.63 24.11.2021 5563 12 138739 804 20.56 23.68 13.09.2006
O®3 46020 102.77 0.07 6.79 06.02.2036 10750 6 23 606 731 3.03 34.41 14.02.2007
O®3 48001 0.00 0.00 7.15 31.10.2018 4443 0 0 63.34 79.78 15.11.2006
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NHdopmaums, coaepxallasics B AaHHOM 0630pe, npefHa3HavaeTcss WCKIIUYMTENbHO AN CBEAEHUS K/IMEHTOB KOMMAHWMW, Npu 3TOM
OHa HOCUT cyry60 MHGOPMALIMOHHbLIN XapaKTep U He SABNISIETCA NpeasoXeHNneM O NOKYyMKe WM npoaaxe UeHHbIx 6yMar. HecMoTpsa Ha
TO, UTO CBeAEeHUsl, NMpeacTaB/ieHHble B AaHHOM 0630pe, 6bliM 0TO6paHbl TwaTenbHbIM 06pa3oM, «bpokepckuii goM OTKpbITUE» He
npeTeHAyeT Ha MOJIHOTY M TOYHOCTb MPEeAOCTaBNEHHbIX AaHHbIX. KpoMe Toro, KomnaHusa He 6epeT Ha cebs obsi3aTenbcTBa perynsipHo
06HOBNATbL MHMOPMaLNID, KOTOpasi COAEPXKUTCS B 0630pe UM UCNPaBNATb BO3MOXHbIE HETOYHOCTU. /AHanNUTUYECKUi otaen Ten 232-
9966, mail: research@open.ru.
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