EPOKEPCKMIA AOM

AOTKPbITHE

ExxegHeBHbIV 0630p pbiHKa py6neBbix o6nuraummn

20 sanBaps 2006 r.

HoBoctn

= OAO "MoToBuUnMxmHck1e 3aBoabl” 26 sHBaps HA4YHET pa3meLleHne obnuraumn 1-
n cepun obvemom 1,5 mnpa. pybnen. Mo OTKPLITOM NOANUCKE MnaHMpPYyeTCs
pasmectutb 1,5 MMAH. HEKOHBEPTUPYEMbIX MPOLEHTHbIX obnuraumn Ha
npegbasuTens. bymarn 6yayT pasmelatbca N0 HOMWHANY, KOTOPbLIN cocTaBnseT 1
TbiC. py6rien. Cpok nx obpatueHus - 1092 gHs.

= OO0 "TpaHcaspo-PuHaHchl" (moyepHasa cTpyktypa OAO "ABumaunoHHas
KoMnaHus "TpaHcaapo") nnaHupyeT pas3MecTuTb TpexneTHWe obnuraumm nepseon
cepun Ha 2,5 mnpa. pybnei B TeuyeHue nepBon Hepenu cespanst 2006 roga.
KomnaHus HamepeHa pasmecTutb 2,5 MIH. 06nurauuii HOMMHaNbHOM CTOMMOCTbIO 1
TbiC. pybrieii nNo oTKpbITOM mognucke. Mx norawexune ocywectenseTcs Ha 1092-i
OeHb C [aTbl Havana pasMelleHus. YcrnoBusMU Bbinycka npegycmoTtpeHa 1,5-
rogosas odepra.

= BHeoyepegHoe obwee cobpaHue ydactHukoB OOO "baHk "HaunoHanbHas
dakTtopuHroass komnanust" (HOK, Mockea) 18 sHBapsi yTBepaun pelleHne o
Bbinycke obnuraumin 1-n cepum Ha 1 mnpg. pyonen. o OTKpbITOM noanvcke
nnaHupyeTcs pa3mMectTutb 1 MIH. HEKOHBEPTMPYEMBIX MPOLEHTHbLIX obnurauuin no
HOMMWHanbHOM cToMmocTu B 1 Thic. pybrnein. [Jata norawexus obnuraumn - 1104-i
[O€eHb C JaThl Havana pasmeLleHust.

= 3A0 "MUKOSIHOBCKMIA MSICOKOMOUHAT" NnaHvpyeT pa3mMecTWTb BTOPOW BbIMyck
obnurauni Ha cymmy 2 Mnpa. unu 3 mnpg. pybnen. MNonyyeHHble OT pasMeLleHns
cpefcTBa NnaHUpyeTcs HanpasuTb, B NEPBY0 oyepedb, Ha peanusauuio KpyrnHoro
npoekta no MNPOW3BOACTBY CBUHUHbI CTOMMOCTBO [0 $250 MIH., KOTOpbIV
"MuKOSIHOBCKMIA" HamMepeH OCYLLEeCTBUTbL B psiie LieHTpanbHbiXx obnacten Poccum.

O6nuUraumnoHHeIN 3aem MoxeT ObITb pa3melleH B 2007 roay.

KOpnOpaTMBHbIe n MyHMumnarbHble obnurauumn

B 4yeTBepr Ha pbliHke pyoneBbix obnurauuin LeHbl GonblMHCTBA OGymar
NPeuMyLLEeCTBEHHO CHWXanucb. KoTuMpoBkM obnuraumini  Hambonee HagexXHbIX
SMUTEHTOB MO MTOraM TOPrOB CHM3WMKUCb, B TO Bpems kak cpegn Bymar BTOpOro
TPETbEro SLUeNioHa eAvHasi OMHaMUKa ABWKEHWUst LeH oTcyTcTBoBana. CHwkeHue
ueH Oymar nepBoOro 3lwlerioHa cTano pes3ynbTaToOM KOppekuuu Mocrne pocta B
npegbigywe gHW. Takke, BMOMHE BEPOSATHO, YTO WIPOKM pblHKA pPybreBbIxX
obnurauni nzdasnanuce ot bymar B npeaaBepun NpoOBOAUMBIX CEFOAHSI HanoroBbIX
BbinnaT. O6GCTaHOBKa Ha BamnkTHOM pbiHKE Obina cTabunbHOW, Kypc pybnsa no
oTHoweHuto Kk gonnapy CLUA npakTuyeckun He M3MeHUscsl, YpoBeHb pybneson
NUKBMOHOCTM B GaHKOBCKOW cCUCTEME Takke OcCTasrics A0CTAaTOYHO BbICOKUM, 4TO
CAEPXUBANo CHUXEHME KOTUPOBOK pybreBbIX A0ONroBbIX Gymar.

LleHbl ByoyT namMeHATbCA HE3HaUUTENbHO U 6e3 eguHOM TeHAEeHUUN Ha hoHe
HEeBbICOKOW aKTMBHOCTWU. HeraTuBHOe BRMsIHME Ha PbIHOK OKaxeT ocrabneHune Kypca
pybns no otHoweHuio k pgonnapy CLUA u npoBogumble cerogHs HarmoroBble
BbiNnaTbl. TeEM HE MeHee, BbICOKMI ypOBEHb pybneBol NMKBUAHOCTU B GaHKOBCKON
cucteme ByneTt NpensTCTBOBaTb CHYDKEHMIO KOTUPOBOK JOMNTOBbLIX Oymar.

Co6bITUA pblHKa py6neBbIX o6nurauui Ha 6nuxkanwme gHU

Dara Bbinyck Co6biTHe
20 AbcontoT bavk 1 Bbinnata no 7-my kynoHy Ctaska KynoHa: 11.5% rogoBbix
21 Mocksa 27039 Beinnata no 3-my kynoHy CtaBska kynoHa: 10% rogosbix

WUHpekc kopnopaTuBHbIX o6nurayumn Bnuxanwme ocdepTbl M NoraweHns

MMBB (RCBI) T

1 06wem, MiH. py6. (nesas Lwkana) Bymara Rox-Tb Lena HKA n:rael.ue;::’al

102 Vinaeks RCBI (fipasan wane) o MEUETT-To6 T
10101 IOTK-0206.  11.07  100.05 53.26 20
10181 CAHOC-0106  6.62 10049 60.6 25
10171 CY9K-02 8.53 100.20 18.99 28
10161 KamckOon 1 13.68  100.30 26.54 32
101.5 4 BonTen4306 7.42 100.51 21.01 33
1014 ] BTE - 306. 5.96 100.71 9167 34
1013 ] PycCmaro-4 7.21  100.20 34.73 42
1012 PycTekc 2 13.20  100.15 52.11 49
S®KO-01 06 8.71 100.50 29.59 54

13 nek 19 gex 23 pek 29 nek 13 sHB 19 sHB
Kypcue — Hanuune odepThbl.

OCHOBHbIe MHAU KaTopbl

3HaveHune N3M.
RUR/USD 28.2863 -0.0160
RUR/EUR 34.2010 -0.0759
EUR/USD 1.2079 -0.0019
n3m. 6.n.
RCBI 101.8 -1
MIACR 1 geHb, % 0.93 -4
Mocksa 39, YTM % roga. 6.57 0
RUS30, YTM % roga. 5.51 -1
UST10, YTM % roga. 4.38 7
OcTaTtku Ha k/c, mnpa. py6. n3m.%
no Poccumn 356 -5.62
no Mockse 2515 -9.11
[eno3utel 6aHkOB 130.8 10.01
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Bupxa 1030 -2.55
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ExxeqHeBHbIM 00630p pbiHKa pybneBbIX 06nuraummn

KopnopaTtuBHble o6nuraumm

Kenp-01
OptOHNOoHO1
HOBAT3K106
CesCranb-1
CMAPTC 03
AMXK 306
JICP 01 0o6n
COKABTO 01
PECTOPAHC2
CeepandH-1

Bantumop01
AkyTCkIH-1
BankCOHO 301
CMAPTC 02
Mxmaw 02
TK®uHaHc 1
Marunt® 01
CaTypHUH-1
AUBK-WHB 2
HOMOC 68

P>XX[-0306n
PycAn®-38
FA3MPOM A6
IOTK-03 06.
Nckntnum-02
BaHkCOKO301
PycTekc 3
®CK ESC-02
IOTK-01 06.
ABTOBA3063

YIM
11.45
13.92

7.63
7.48
12.89
6.99
8.63
13.68
10.53
9.34
YIM
13.39
8.21
14.11
15.48
11.47
7.23
9.04
9.39
10.41
8.43

YIM
6.74
7.31
6.67

10.22
12.68
14.11
13.3
7.08
10.63
7.32

LieHa 3akp.
100
99.69
101.55
101
101
107.98
100.9
99.5
99.7
101.4

LleHa 3akp.
93.01
103.5
99
100
102
104
101.2
103
101.4
102.55

LieHa 3akp.

105.7
100.03
101.2
100.45
100.6
99
98.6
104.85
102.35
101.05

MyHuumnanbHble obnurauumn

JlenO6n-206
Mlop29-06
MTlop40-06
Tomck.06-2
TeepO6n 06
M op43-06
HoBcub6 306
TeepO6n 05
Bonrorp 01
HoBcn606n1

BopoHex062
KOMMW 68 06
Mlop31-06
AkyT-05 06
MTlop36-06
Ka6bank 1
Mlop41-06
Y®A-2003-1
Moc.obn.58
BenrO6 306

Moc.obn.58
Mlop47-06
Mlop47-06
HoBcn606n2
HoBcn60-05
KpacApck05
TeepO6n 05
MTop40-06
HoBcub6 306
MIop38-06

* - Mo utoram Topros Ha MMBB

YIM
6.53
6.05
6.05
7.53
7.85
7.66
7.77
5.78
7.85
6.35

LleHa 3akp.
128
109.1
107.25
105.2
107.7
109
114.3
101
104
103.21
LieHa 3akp.

114.7
118
105.65
101.89
110.5
104
111.65
101.16
110.5
102.9

LieHa 3akp.
110.5
110.8
110.8
110.3

102.18
99.9
101
107.25
1143
115.7

INupepbl pocta/nageHnsa*

HKL
3.92
23.15
12.62
4.66
41.33
1.03
45.64
29
411
40.27
HKLY,

1.29
52.93
21.68
9.86
11.14
35.05
14.59
68.63
18.75
42.31

INupepbl no o6opoTy*

HKLL
9.81
23.67
30.66
35.05
24.32
21.68
28.27
5.2
49.16
6.11

Lo norau.
624
1391
315
525
1349
1730
791
826
895
406
Mo noratu.
229
226
828
523
880
973
1035
198
852
574

Lo noraw.
1413
976
295
360
021
828
370
615
238
1615

aaa

- a

ObopoT, pyb.
1000
2275 117
5077 500
5 050 000
3524 200
539 900
5045
2 832 984
498 500
202 800

QbopoT, pyb.
930
253 575
23 760 000
394 000
5102 033
343 200
5150720
684 950
1014 000
307 650

0bopoT, pyb.
117 018 507
60 032 003
51634 145
28 525 985
28 367 450
23 760 000
22 464 902
20950 130
20 791 543
20 082 105

INupepbl pocta/nageHnsa*

HKL
13.82
12.33
23.29
29.53
25.93
17.26

3.21
10.67
0
29.96

HKY
12.47
37.21
16.44

0
9.31
34.9
47.4
0.55

21.99
14.69

INupepbl no o6opoTy*

HKLL
21.99
22.74
22.74
17.85

7.4
15.77
10.67
23.29

3.21
6.57

[o noraw.
1784
868
645
632
308
849
1272
1 046
910
189
Lo noraw.
1246
1729
486
457
1062
639
1653
180
1531
1756

Lo noraw.
1531
1195
1195

679
1426
1003
1046

645
1272
1802

O6opoT, py6.

1280
3424716
7082873

660 402
1500 835
3271091
7 063 800

10 519 225

5411 040

4 952 700
ObopoT, pyb.

582 676

364 620
4609 623
1476 486

1105
3380 000
1747 326

68 564
92 029 484
522732

ObopoT, pyb.
92 029 484
60 878 709
60 878 709
48 954 927
18 003 617
12 966 925
10 519 225

7 082873
7 063 800
5 986 645

Kon-Bo caenok

Kon-Bo caenok
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Kon-Bo caenok

N3MeH. ueHbl, %
2.04
0.70
0.54
0.50
0.46
0.45
0.45
0.45
0.40
0.40

Vi3mMeH. ueHsbl, %
-2.09
-1.43
-1.30
-1.29
-0.96
-0.95
-0.54
-0.48
-0.48
-0.44

VI3MeH. UueHbl, %
-0.28
-0.12
-0.20
0.05
0.03
-1.30
0.10
-0.04
-0.26
0.00

N3meH. ueHbl, %
1.11
1.02
0.47
0.43
0.19
0.18
0.16
0.15
0.14
0.1

VI3MeH. LueHsbl, %
-3.17
-1.42
-0.70
-0.60
-0.45
-0.38
-0.31
-0.29
-0.18
-0.10

VIBMEH. LeHbl, %
-0.18
-0.07
-0.07
0.05
-0.02
0.10
0.15
0.47
0.16
0.00
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UTorn ToproB KopnopatMBHbLIMU U perMoHanbHbIMKU obnuraunamm Ha MMBB* (19.01.2006)

OdoxoaHoOCTb K

noraweHuto, %
roaoBbIX

LleHa, % ot

HOMMHana
TenekomMMyHuKaumm
BbimnKom®-1 101.22
Cn6Tnk-306 103.55
C3Tenek306 103.15
CMAPTC 03 100.54
TaTtTenekom 104.50
YpanCs3WH6 103.30
LlentpTen-3 102.85
LeHTpTen-4 117.10
FOTK-02 06. 100.10
FOTK-03 06. 100.40
BaHku
AK BAPC-01 101.40
BTBE - 306. 100.71
3eHuT 106N 100.30
POCBAHK-1 101.90
PycCrtang-2 102.50
PycCrtana-3 100.95
TatdoHab 2 100.50
XK® BaHk-2 99.90
[ob6biBalowme
FASMPOM A3 102.10
FA3MPOM A5 102.40
FA3MPOM A6 101.40
Jlykonn2o06n 102.09
HIK UTEPA 100.95
Jlerkasi NpoMbILWINEHHOCTb
bantumop01 95.00
BB MM 106 100.85
KpBocT-UHB 102.50
Oro-arpo-1 100.85
PycTekctun 104.35
CaHWHTBplo® 103.35
MeTannyprus
Meuen TO-1 101.35
MeuenCrlr1o6 100.95
OMK 1 06 102.10
PycAno-28 101.40
TYM 0206n. 100.20
YTMN3 0106 102.60
MawunHocTpoeHue
ABTOBAS 06 101.63
FT-T3L 206 101.20
MxABT0-01 99.15
Mwul-® obn. 99.75
OM3 -4 06 104.19
OHepreTuka
bawknpaH2s 101.80
JleHanepr01 101.40
CBepandH-1 101.00
SCK EQC-01 104.25
MyHuuunanbHble
KOMMW 7B 06 110.00
JleHO6n-306 131.20
Mlop39-06 113.25
Moc.o6n.48 113.50
Moc.o6n.58 110.70
HwxropO6n1 105.50
HoBcub 206 104.00
HoBcn606n2 110.25
ApO6n-03 103.61
ApO6n-03 103.55

* - Hanbonee NUKBUAHLIMU BbIiNyCKkaMu.

17.63

2.38
12.42
41.33
22.52

0.78
42.29
58.22
53.26
35.05

25.56
91.67
27.71
40.04
13.85
34.06
27.36
15.14

39.11
20.77
30.66
11.52
11.49

1.29
30.79
46.32
38.22
65.93
55.56

10.95
16.40
10.59
13.15
14.47

7.55

39.07

9.59
37.23
12.37
54.66

38.26
25.55
40.27

7.23

18.74
12.58
49.86
25.92
21.99
25.22
14.47
17.85
14.50
14.04

Uam.
HKA, py6. ueHbl, %

0
-0.07

0.46

0.15
0.34
-0.09
-0.05
0.05

0.02

-2.09

-0.05
-0.11
-0.19

O O O O

-0.18
0.1
0.05
0.09

6.04
7.15
7.84

12.89
8.32
7.13
7.35

-1

11.07

10.22

2.01
5.96
6.65
7.6
7.67
6.83
10.71
8.81

6
6.17
6.67
6.73
9.39

13.39
0

9.3
12.6
12.2
7

8.42
8.55
8.26
7.07
10.33
8.46

7.7
9.84
11.45
10.76
7.24

7.89
9.17
9.34
6.54

7.8
7.62
6.57
6.53
6.53
4.69
7.35
7.53
7.41
7.63

O6bem TOpros,

pyo6.

0

10 346 500
524 002
3524 200
0

5896 590
3096 000
5906 133
310 152

28 525 985

0

0

100 320
1018 000
0

0

4 398 641
4183 744

0

101 361
51634 145
0

0

930

0

3119 803
1345 660
1270028
0

0

1512 250
665 300
1013

501 500
4 249 288

2336784
3636 502
6 373 756
1513 000

0

0

2028 250
202 800
672 026

54 700

0

0

0

92 029 484
0

520 500
48 954 927
145 180

0

Kon-Bo
caenok
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MoraweHune

16.05.2006
14.07.2006
24.02.2011
29.09.2009
06.05.2007
18.07.2006
15.09.2006
21.08.2009
07.02.2007
10.10.2009

05.04.2006
22.02.2006
24.03.2007
15.02.2009
14.06.2006
22.08.2007
26.04.2006
11.05.2010

18.01.2007
09.10.2007
06.08.2009
17.11.2009
07.12.2007

05.09.2006
11.04.2006
25.02.2007
22.04.2007
12.09.2006
15.08.2006

12.06.2009
22.11.2007
12.06.2008
20.05.2007
02.12.2007
16.06.2010

13.08.2008
22.06.2006
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
17.11.2006
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FocynapcTBeHHbIe o6nuraumm

CHumxeHne ueH O®P3 B 4yeTBepr MPOAOIKUIOCL Ha (DOHE HWU3KOW aKTMBHOCTM ToproB. Haumbonbluee CHMxeHue LeH
NPOAEMOHCTPUPOBANM BbIMYCKX, LieHbl KOTOPbIX 3HAYUTENBHO BLIPOCNM 3a nocnegHue aHu. O6bem ToprosB Ha pbiHke OP3 19 gHBaps
coctasun 550 mnH. pybnen npotus 15 mnpa. 558 mnH. pybnen B yetsepr. CpegHeB3BeLleHHas 4OX0AHOCTb pbiHka O®3-A n OP3-
®[ 19 aHBaps Bbipocna Ao 6,22% roposbix ¢ 6,19% rogosbix B cpeay. B cektope obnuraumn banka Poccun 6bino 3aknioyeHo 99
caenok ¢ bymaramu TpeTtben cepun Ha 15 mnpa. 776 mnH. pybne. CpeaHeB3BeLLeHHas LieHa BblpOCna Nno CPaBHEHWIO C MPeAbIAYLLUM
OHem ¢ 98,1689% 1o 98,17% oT HoMMHana, a cpegHeB3BeLLEHHAs AOXOAHOCTb Bblpocna ¢ 4,6% Ao 4,62% rogoBbix.

LleHa
nocnenH. Pasmep [aTta Bbinn.
caoenku, % MNam-e  [oxogH., [ata OHen go Kon-Bo HKO, «kynoHa, Kyn.,
Bbinyck OT. HOM.  UeHbl, % % rop, noraweHna norawexus cpenok  O6opoT, pyb. pyb6. pyb6. rrrrMmMAL

OBP 04002 0.00 0.00 4.18 23.06.2009 1251 0 0 0 0 0
OBP 04003 98.24 0.07 4.45 22.09.2009 1342 99 15776 327 631 0 0 0
Od3 25057 104.92 -0.12 6.15 20.01.2010 1462 7 41962 488 17.23 18.45 20060125
O®3 25058 100.88 -0.12 6.02 30.04.2008 832 7 32535541 13.47 15.71 20060201
O®d3 26175 0.00 0.00 0.00 20.11.2006 305 0 0 3.23 19.95 20061120
O®d3 26176 0.00 0.00 0.00 20.11.2007 670 0 0 3.18 19.95 20061121
O®d3 26177 0.00 0.00 0.00 20.11.2008 1036 0 0 3.07 19.95 20061123
O®d3 26178 0.00 0.00 0.00 20.11.2009 1401 0 0 3.01 19.95 20061124
O®d3 26198 96.70 -0.21 6.61 02.11.2012 2479 3 44 504 000 12.49 60 20061104
O®3 27019 106.30 0.18 5.62 18.07.2007 545 2 6 543450 0.27 49.86 20060719
O®3 27020 0.00 0.00 5.31 08.08.2007 566 0 0 44.38 49.86 20060208
O®3 27022 0.00 0.00 1.36 15.02.2006 27 0 0 14.03 19.95 20060215
O®d3 27024 100.99 0.09 2.99 19.04.2006 90 1 5049 0.19 17.45 20060419
0®d3 27025 101.60 -0.20 5.57 13.06.2007 510 1 8 797 544 6.9 17.45 20060315
O®d3 27026 0.00 0.00 6.05 11.03.2009 1147 0 0 7.4 18.7 20060315
O®3 28002 0.00 0.00 5.46 12.03.2008 783 0 0 34.79 49.86 20060315
O®3 28003 0.00 0.00 5.77 16.04.2008 818 0 0 252 49.86 20060419
O®d3 28004 0.00 0.00 6.31 13.05.2009 1210 0 0 17.53 49.86 20060517
O®3 28005 0.00 0.00 6.47 03.06.2009 1231 0 0 11.78 49.86 20060607
0®3 45001 102.74 0.01 5.19 15.11.2006 300 6 40 104 837  8.77 12.47 20060215
O0®d3 45002 0.00 0.00 4.30 02.08.2006 195 0 0 13.89 14.96 20060201
O®d3 46001 107.55 0.19 5.87 10.09.2008 965 6 15058 038 9.86 24.93 20060315
O®d3 46002 112.00 0.18 6.37 08.08.2012 2393 4 5546 235 42.46 49.86 20060215
Od3 46003 113.55 0.04 6.21 14.07.2010 1637 1 22710000 0.27 49.86 20060719
O®d3 46005 45.00 -0.40 6.72 09.01.2019 4738 5 13 500 044 0 0 0
O®d3 46010 0.00 0.00 7.58 17.05.2028 8154 0 0 0 0 20060614
O®d3 46011 0.00 0.00 7.48 20.08.2025 7153 0 0 0 0 20060913
O®d3 46012 58.00 -7.94 7.59 05.09.2029 8630 1 5800000 3.52 12.08 20061004
O®d3 46014 110.80 -0.11 6.59 29.08.2018 4605 6 113 860 151 34.79 49.86 20060315
O®d3 46017 107.80 -0.09 6.59 03.08.2016 3849 25 132808982 15.78 22.44 20060215
O®d3 46018 112.94 0.02 6.63 24.11.2021 5788 20 56 398 384  9.37 23.68 20060315
Od3 48001 107.20 -0.65 7.02 31.10.2018 4668 3 9948 160 14.03 79.78 20061115
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WHdopmauus, cogepxallasca B 4aHHOM ob3ope, npefHasHavyaeTCcs UCKMYUTENBHO ANA CBeAEHNS KIMEHTOB KOMMaHUW, Npu 3TOM OHa HOCUT cyrybo
MH(OPMALMOHHBIA  XapaKTep U He SABMsSeTCS NpeAnoXeHWeM O MOKyMKe WM npojaxe LUeHHbIXx Oymar. HecmoTps Ha TO, 4TO cBefeHus,
npeacTaBneHHble B JaHHOM 063ope, 6binu oTobpaHbl TwatenbHbIM 06pa3om, «bpokepckuii gom OTKpbITUE» HEe NpeTeHAyeT Ha MONHOTY U TOYHOCTb
npefocTaBneHHbIX AaHHbIX. Kpome Toro, KomnaHusa He BepeT Ha cebsa obsizaTensbcTBa perynsapHO obHOBNSATE MHpopMaLmio, KOTopas COAEpPXUTCH B
0630pe 1nu ncnpaensiTe BO3MOXHblE HETOYHOCTU. /AHanuUTUYeckun otaen ten 232-9966, mail: research@open.ru.
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