AOTK

EPOKEPCHMIA AOM

PBITHE

E>xeqHeBHbIA 0630p pbiHKa py6neBbix o6namraumi

9 mapta 2007 r.

OCHOBHbIE€ MHANKATOPbI

HoBoctu
3HayeHne n3M.
» baHk "Bo3poxaeHune" B cpeay NOAHOCTbIO pa3MecTus AebI0THbIN BbIMyCK RUR/USD 26.2352  -0.0080
3-neTtHux obnuraumii Ha 3 mnpa pybnen. CraBka 1-ro KyrmnoHa B Xoae RUR/EUR 34.4206  0.0026
aykumoHa 6bina onpegeneHa Ha yposHe 8,95% roaosbix. CTaBku 2-6-ro EUR/USD 1.3156  0.0031
KYMNOHOB paBHbl CTaBke 1-ro. n3m. 6.n.
RCBI 100.64 6
0,
* OAO "MaBa" (6bbiBwee AO "Xneb Antasa", BapHayn, oAWH M3 KPYMHbIX mlcif;yfﬁ’,\f% ron. 2:2; 7?
OonepaTopoB POCCUMMACKOrO pblHKA 3epHa W MPOAYKTOB ero nepepaboTku) RUS30, YTM % rog. 563 4
yCTAHOBWO CTaBKy 8-ro KynoHa obnuraumii 1- cepumn obwmm ob6beMoM UST10, YTM % rog. 452 0
aMmncemm 350 MaH pybneli Ha ypoBHe 1% rogosbix. Pasmep Bbinnatbl No 8- OcTaTku Ha k/c, Mnpg. pyb. n3m.%
MY KYMOHY Ha OAHY 06/Mraunto HOMMHaNbHOM CTOMMOCTbIO 1 TbiC. pybnen no Poccun 552.0 4.29
coctaBuT 2,52 pybns. no Mockse 434.0 6.32
[Oenoantbl 6aHkoB 85.5 2.03
= OAO "Hayu4Ho-npoussoacTBeHHOe ob6beanHeHme "CaTypH" ycCTaHOBWIIO gf;: TOproB, MAH. pyS. 5078 3499
CTaBKy 5-ro KynoHa 3-netHux obnuraumin 1-in cepun obbemom 1,54 mnpa PrC 5218 550
pybnen B pasmepe 8,9% rogoBbix. Pasmep KymOHHOro Aoxoga Ha OAHY PEMO 0 0.00
obnuraumio HOMMHaNbLHOW CcTOMMOCTbIO 1 ThIC. pybnen cocrtaBut 44,38 003 143  -85.89
py6nsa. O6wuii pasamMep NPOLEHTHbIX BbINAAT MO 5-My KynoHy - 66,57 MnH Kypcbl BasitoT
pybneii. BennumHa 6-ro KynoHa npupaBHMBaETCSa 5-My.
RUR/USD (npagas wkana)
= Pycckuii MeXperuoHanbHbiil 6aHk passuTus (Pycb-6aHK) yCTaHOBMA o EURIUSD (nepan wana) S
cTaBku 3-6-ro KynoHoB obnuraumin 1-i1 cepun obbvemom 1,4 mnpa pybnen
Ha ypoBHe 10% rogoBbix. Ha ogHy 6ymary HoMumHanom 1 TbiC. pybnen 1.32 26.6
6yaeT BbinnadeHo 49,86 pybns. i3 264
KoprnopaTuBHble U MyHMLUMNaNbHble o6auraumm 1.28 26.2
B cpeay «koTtupoBkuM py6bneBbix obnavraumMii  NpemMmyLLecTBEHHO 126 e e 260
11pek 29pek 26auB  15cdes 9 map
NnoBbIWANMNCb HEeCMOTps Ha Hebonblwoe yxyaweHne o06CTaHOBKM Ha
OEeHeXHOM pblHke. CtaBku no MexbaHKOBCKMM KpeauTaM B cpeay OcTaTkm Ha K/c, Mnpa. py6.
NOBbICMINCL U3-3@a NPOBOAMMBLIX BbiNnaT B ¢oHA obsa3aTenbHoro

pe3sepBupoBaHus. MNMpu 3TOM BbinNaatbl HE 6blAN CTONb 3HAYUTENbHBIMK, A
OCTaTKM Ha KopcyeTax B LIb HaxoaMnmMcb Ha BbICOKOM ypoBHe. Ha BHeLWHMX
pbiHKax o6ctaHoBka ©6blna cTabunbHOW, KOTMPOBKU  POCCUIMCKUX
espoobnuraumin He wu3MeHANUCb Ha ¢doHe CrnoKonHoWm o06CTaHOBKM B
aMepuKaHckux rocbymarax.

Ob6beM TOpPros B cpeany CHU3WACA U coctasmn 7,3 mnpg pybnen npotus
8,7 mnpa pybnen gHeMm paHee.

CerogHsi KOTUpPOBKM pybneBbix obnuraumii Npoaos/mHKaT NoBbILEHNE Ha
¢doHe 6naronpuaTHbIX BHELWHWMX W BHYTPeHHUX dakTopoB. CTaBkuM Mo
MeX6aHKOBCKMM KpeauTaM CerofHs cHm3atca 6narogaps pocTty pybnesoin
JIMKBNAHOCTM B 6AHKOBCKOM cekTope. Takxke NOAAEPXKY PbIHKY OKaxeT
pPOCT KOTUPOBOK POCCUIACKMX eBpoobauraumi.

Co6biTUA pbiHKa py6neBbix o6nuraumii Ha 6nnixkamume gHU

AaTa Bbinyck KynoH, Co6biTne 06bem, MIH py6
9 CeBkabenb-®PuHaHc 2 27.12 27.12
Tanocto-PuHaHc 1 49.86 49.86
KyibbleBa3oT-nHBECT 2 43.88 87.76

NHaekc kopnopaTUBHbIX

o6nuraumii MMBE (RCBI) O61bem ToproB Ha MMBB, MNH. py6.
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AOTK

EPOKEPCHMIA AOM

PBITHE

E>xeAHeBHbIW 0630p pbliHKa py6neBbiX 06auraumm

KopnopaTuBHbie o6nurauum

PyccHedTb1
MKX-02
YPCABaHk 3
WHTerpa®d-1
OvakoBo-02
HOHuacTpym
BocTtCepB®1
Oro-arpo-1
MapTta®uH 1
PycbbaHk-1

MenbHKom6
FA3MPOM A4
BnrTnkBT-2
ANXKK 406
CaxaTpHori
YHUKYM-® 1
MapTta®uH 3
HatyplMpoa2
HB-PETAIN-1
Mera®oH306

YpanCs3H4
OnkendunH-1
Kapyc.® 01
YPCABaHk 6
TatcdoHab 3
XavnneHglro1
Meugeo®-01
FA3duH 01
Hatyplpoa2
MarHeaunT 1

YTM
16.64
12.02

9.21
9.76
9.81
11.02
10.89
15.71
15.34
7.24

YTM

15.86
7.24
8.23
7.68

12.03
14.3

16.94

11.06

10.19
7.46

YTM

7.31
11.45
9.2
8.61
8.72
13.7
10.05
8.07
11.06
8.52

Jinaepbl pocta/nageHua*

LleHa 3akp.
89.9
100.19
101.15
101.75
98.9
100.45
100.35
99.99
99.99
100.13
LleHa 3akp.

98.3
102.88
100.2
105
100.2
99
97.3
99.95
99.9
102

LieHa 3akp.

101.75
93.99
101.05
100.25
101.05

99.7
100.1
100.5
99.95
100.4

MyHuMUMnanbHble 06Mraumm

XabapoBck6
Caxa(AkyT)
Hoscn60-05
KpacApck05
Mlop44-06
BonrorpO63
Tomck.06-2
Moc.o6n.48
TynbckO6 1
KOMW 58 06

AkyT1-06 06
BonrorpO61
KnposO6n 2
NpkO6n31-4
Yysawwna-03
KasaHb0606
Hoscnb 306
Moc.o6n.58
HwxropO6n2
BopoHex062

MpkO6n31-3
NpkO6n31-4
TynbckO6 1
YyBawus-03
Caxa(AkyT)
HoBcub 306
KpacApck05
MTlop39-06
Yysawwna-04
MTlop38-06

* - Mo utoram Toproe Ha MMBB

YTM
7.12
7.59
7.56
7.15
6.69
8.28
6.84
6.66
7.47
7.35

YTM
7.32
8.13
8.17
8.15
8.18
8.08
7.58
6.77
7.44
8.19

YIM

8.1
8.15
7.47
8.18
7.59
7.58
7.15
6.68
7.82

6.5

HKL,
20.78
2.83
23.67
47.75
38.66
4.52
52.39
40.72
42.28
48.04
HKL,
1.89
4.73
20.67
8.1
29.67
26.71
12.11
22.97
22.78
35.73

Jivaepbl

HKO
34.21
42.32
44.61
11.51

4.11
22.01
28.77

5.12
22.97
20.51

Ho noraw.
1374
902
820
744
562
713
918
46
442
743

Ho noratu.
722
071
364
792
001
014
609
832
008
405

A A aaaa

-

Obopor, pyb.
473 733

11 020 900
16 938 579
30 525
989 000
1724 302
59 207
202 109
699 940

7 981 156
Obopor, pyb.
10 490 650
8 923 338
2 505 000
2 100 000
1002

326 700
141 085
36 681 650
999

1020

no o6opoTty*

[o noraw.
239
1471
2 381
414
804
392
987
1434
832
652

O6opor, pyb.
192 932 565
115173 750
107 233 300

67 868 590
55 792 062
54 163 522
50 050 000
37 397 691
36 681 650
30 120 000

JNinpepbl pocta/napeHna*

Llena 3akp.
101
102.39
101.37
101.29
109.5
99.95
101.89
108.86
102.6
104.5
LleHa 3akp.

106.71
104.65
100.75
99.9
100.05
100.3
110
106.7
102.4
108.38

LleHa 3akp.
99.2
99.9

102.6
100.05
102.39

110
101.29
109.5
108.7
112

HKO
22.58
10.45
18.16
32.6
20
23.3
39.73
12.96
16.07
26

HKLO

5.48
24.97
15.97
25.54
12.81

1.53
19.59
31.85
35.07
28.85

Jivaepbi

HKL
38.43
25.54
16.07
12.81
10.45
19.59

32.6
12.33
54.72
19.45

[o noraw.
993
2227
1014
591
3031
1169
220
776
844
292
[o noraw.

1163
1198
932
1176
37
906
860
1119
606
834

O6opor, py6.

10 991 545
31157 277
6 588 036
19 813 904
1095

9 995 000
5603 950
2 830 360
41 562 874
1494 350
O6opoT, pyb.
1600 650
1569 750
10 075 000
51 689 821
33 666 825
9 053 327
23 060 000
400 127
5291 008
3083678

no o6opoTty*

Ho noratu.
1358
1176

844
37
2227
860
591
2693
751
1390

OboporT, pyob.
65 898 560
51689 821
41562 874
33 666 825
31157 277
23 060 000
19 813 904
16 914 606
16 728 930
15 324 960

Kon-Bo caenok

WWOOWAaW-=20 =0

Kon-Bo caenok
11

A AN A a0

Kos-Bo caenok
61

Kon-Bo caenok

NN I G G N R

Kon-Bo caenok

TN

SO

Kon-Bo caenok

NWOWWNNMOAON

N3MeH. ueHbl, %
1.58
1.20
1.14
0.99
0.61
0.50
0.45
0.39
0.39
0.38

VI3MeH. ueHbl, %
-1.50
-1.16
-1.04
-0.85
-0.84
-0.79
-0.71
-0.63
-0.59
-0.58

N3MeH. ueHbl, %
0.02
-0.28
0.05
0.25
-0.44
0.20
-0.05
-0.04
-0.63
0.00

M3meH. ueHbl, %
0.63
0.37
0.27
0.19
0.18
0.10
0.09
0.06
0.05
0.05

N3MeH. LueHbl, %
-0.34
-0.29
-0.25
-0.20
-0.20
-0.20
-0.18
-0.14
-0.10
-0.10

N3MeH. ueHbl, %
-0.05
-0.20
0.05
-0.20
0.37
-0.18
0.19
0.02
0.00
-0.04
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EPOKEPCHMIA AOM

AOTKPbITHE

E>xeaHeBHbIN 0630p pbiHKa py6neBbix 06anraumm

WUTorn Topros KopnopaTtuBHbIMMU U permoHasibHbiMu obnmraumamm Ha MMBB* (07.03.2007)
JdoxoaHOCTb K

LleHa, % ot HKO, Uzm. noraweHuto, % O6GBem Topros,

HOMWHana pyb6. ueHbl, % roaoBbIX pyb6. MoraweHwne Odepra
TenekoMMyHUKauum
BnrTnkBT-3 102.30 21.42 0 7.68 0 30.11.2010
HOanbCB3206 102.80 22.06 0.1 7.94 1029 30.05.2012 02.06.2010
CnbTnk-606 100.40 35.92 0 7.71 0 16.09.2010 18.09.2008
YpCW cep07 101.47  38.89 0 7.75 0 13.03.2012 17.03.2009
LleHTpTen-4 113.85 6.43 -0.04 7.69 17 064 478 21.08.2009
HOTK-03 06. 102.09 44.79 -0.08 7.48 8364 120 10.10.2009 09.10.2007
HOTK-04 06. 103.12  20.71 0 8.27 0 09.12.2009
BaHkn
[asnpomb 1 99.01 6.61 0 7.53 0 27.01.2011
KUTdunbaHnk 102.31 21.92 -0.06 8.78 5117 068 18.12.2008
MKB 0206n 100.20 25.64 0 10.33 0 04.06.2009 06.12.2007
HOMOC 78 100.35 17.63 0 7.91 10 854 860 16.06.2009 18.12.2007
Poccenxb 2 101.75 3.01 0 7.54 0 16.02.2011
PycCtaHa-3 99.77 3.22 0 9.1 0 22.08.2007
YPCABaHk 2 100.40 22.47 0 8.77 0 12.12.2008 15.06.2007
YPCABaHk 3 100.01 23.67 1.14 9.21 16 938 579  04.06.2009
HedTb 1 ras
FA3MPOM A4 104.09 4.73 -1.16 7.24 8923338 10.02.2010
FA3MPOM A5 101.00 30.74 0 5.91 0 09.10.2007
FA3MPOM A6 100.70 5.14 0.18 6.65 3026 400 06.08.2009
Tlykonn2o6n 100.91 21.05 0 6.99 0 17.11.2009
HIK UTEPA 100.77 24.04 0 8.82 0 07.12.2007
PyccHed1b1 88.50 20.78 1.58 16.64 473733 10.12.2010 12.12.2008
YamHedTnp 100.30 1.56 0 9.61 0 01.09.2008
ToproBnsa
AnT3616 06 101.00 17.34 0.05 9.58 30315 30.06.2009
OukcnduH-1 94.25 42.32 -0.28 11.45 115173750 17.03.2011
EBpoceTb-2 99.90 25.84 0 10.61 29970 02.06.2009 04.12.2007
KOMEWKA 02 98.80 3.34 0.11 9.64 4945500 15.02.2012 18.02.2009
MoHeTka®-1 99.15 32.54 0 12.31 0 14.05.2009 15.11.2007
MariuTt® 01 102.05 26.87 0 8.18 0 19.11.2008
Matepoud 2 103.05 19.87 0 8.51 0 14.12.2010
MeTannyprus
AmypmeT-01 101.64 1.61 -0.04 9.1 5082032 26.02.2009
WHnpom 02 100.60 14.07 0.15 8.7 10499 678 15.07.2010 19.07.2007
Meuen 206 101.20 17.72 0 8.13 0 12.06.2013 16.06.2010
PycAn®-38 100.00 32.94 0 7.33 0 21.09.2008
TMK-03 o6n 100.49 3.27 0 7.54 0 15.02.2011 19.02.2008
YTN3 0106 102.15 20.04 0.15 7.71 20463 065 16.06.2010 18.06.2008
YTN3 0106 102.54 42.16 -0.04 7.9 5970349 16.06.2010 18.06.2008
MawunHocTpoeHune
ABTOBA3 06 99.00 0.58 0 1.71 0 13.08.2008
FA3duH 01 100.44 5.12 -0.04 8.07 37 397 691 08.02.2011 12.02.2008
MPKYT-0306 103.30 39.99 0.28 7.7 9392705 16.09.2010
OM3 -4 06 85.00 0.00 0 8.56 0 26.02.2009
MpomTp0106 100.00 16.56 -0.2 10.14 124 750 03.07.2008
YpanBar3¢2 100.25 39.45 0 9.07 0 05.10.2010 03.10.2007
OHepreTuka
Bawknpan3s 100.05 15.24 0 8.53 1001 09.03.2011 19.03.2009
M'ppoOrK-1 102.55 13.98 0.02 7.53 10259 052  29.06.2011
Nenanepr01 100.22  39.03 0.09 7.55 5015500 19.04.2007
MocaHepro2 101.09 1.26 0 7.52 0 18.02.2016 23.02.2012
®CK ESC-02 103.08 16.05 0 7.31 0 22.06.2010
®CK ESC-03 100.35 15.95 0 7 0 12.12.2008
MyHuuunanbHbie
KanyxO6n-2 102.35 0.47 0 8.03 0 29.08.2011
JluneukO6n4 100.40 9.37 0 7.96 0 19.07.2011
Mrlop39-06 109.48 12.33 0.02 6.68 16 914 606 21.07.2014
Ml op44-06 109.30 20.00 0.18 6.69 1095 24.06.2015
Moc.obn.48 108.80 12.96 0.06 6.66 2830360 21.04.2009
Moc.obn.58 106.85 31.85 -0.14 6.77 400 127 30.03.2010
Moc.obn.68 107.37  33.04 -0.02 7.04 5368291 19.04.2011
Hoecn60-05 101.10 18.16 0.27 7.56 6588 036 15.12.2009
CamapO6n 3 101.00 4.16 0.17 7.51 72059 114 11.08.2011

* - Hanbonee NUKBUAHLIMWU BbIMYCKaMW.
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EPOKEPCHMIA AOM

AOTKPbITHE

E>xeqHeBHbIA 0630p pbiHKa py6neBbix o6nanraumi

FocyaapcTBeHHble o6nuraumm

B cpeay koTupoBkuM OD3 He3HaUMTENbHO BbIPOCAN Ha HOHE OYeHb HU3KMX 06beMOB TOproB. Hebonblioe cHMXeHune
NPOAEMOHCTPMPOBANN TOMbKO ABa CaMbIX «KOPOTKUX» BbIMYCKa, B TO BPeMS KakK ocCTasbHble 6ymMarn no utoraMm AHS
Bblpocnn. OCHOBHble (aKTopbl, BO3A4EWCTBYHOLIME Ha PbIHOK HAaXoAWAUCb B CTAabWUIbHOM COCTOSHUW, MO3TOMY
WHBECTOPbl He NpeanpuHMMann akTUBHbIX AencTBUi. CTaBkn No Mex6aHKOBCKUM KpeauTaM B cpeay HEMHOrO BbIpOCAU
n3-3a nposedeHus BbinnaT B ¢GoOHA o6s3aTenbHOro pesepBupoBaHns. KoTUpOBKM pocCUCKUX eBpoobnuraumin
npakTM4Yeckn He ABUranncb Ha oHe CNOKOMHON 06CTaHOBKM B aMepUKaHCKUX rocbymarax.

0O6beMm TOproB Ha pbiHke O®3 B cpeay coctaBus Bcero 142 mnH pybnein npotme 1 mnpa pybnen gHem paHee.

Ha cocTosiBlueMcs B 4eTBepr aykuuoHe no npogaxe obnuraumuit baHka Poccum (OBP) cepun 04003 cnpoc cocTtaBun
15,5 mnpa pybnen npu obveme npepnoxeHuns 30 mnpg pybnen. bymar 6bis10 pa3MelleHo Ha cymmy 12,1 mnpg pybnen.
CpepHeB3BelleHHas ueHa coctasuna 98,71% oT HOMMHanNa, 4YTo COOTBETCTBYeT AoxoaHocTn 4,87% roaosbix.

CerogHs koTupoBkn O®3 MoryT BblpacTu 6narofgaps CHUXEHWIO CTaBOK Mo Mex6aHKOBCKMM KpeauTaM Ha doHe
pocta pybneson NMKBMOAHOCTM W CHUXEHWA Cnpoca Ha pybaum co CTOpOHbl 6aHKOB W MNOBbIWEHUS KOTUPOBOK
POCCUINCKUX eBpoobnrauni.

Liena
nocnegH. Pa3smep
caenku, % N3m-e [JoxoaH., [Nata OHen go Kon-Bo HKO, «kynona, [ata Bbinm.
Bbinyck OT. HOM. ueHbl, % % roa noraweHnss noraweHuss Cchenok O6oporT, pyb. py6. pyb. Kyn.

OBP 04002 0.00 0.00 5.62 23.06.2009 839 0 0 0 0
OBP 04003 98.69 -0.06 4.95 22.09.2009 930 23 11921 885 259 0 0
O®d3 25057 0.00 0.00 6.22 20.01.2010 1050 0 0 8.52 18.45 25.04.2007
O3 25058 100.50 -0.25 5.98 30.04.2008 420 5 9596 100 6.04 15.71 02.05.2007
O3 25059 99.94 0.04 6.26 19.01.2011 1414 1 9 994 000 7.02 15.21 25.04.2007
O®3 25060 0.00 0.00 6.09 29.04.2009 784 0 0 5.56 14.46 02.05.2007
O3 25061 0.00 0.00 6.16 05.05.2010 1155 0 0 445 13.35 02.05.2007
O®d3 26176 0.00 0.00 0.00 20.11.2007 258 0 0 5.81 19.95 20.11.2007
O3 26177 0.00 0.00 0.00 20.11.2008 624 0 0 5.7 19.95 22.11.2007
O3 26178 0.00 0.00 0.00 20.11.2009 989 0 0 5.65 19.95 23.11.2007
O®d3 26198 0.00 0.00 6.46 02.11.2012 2067 0 0 20.22 60 04.11.2007
O®d3 26199 0.00 0.00 6.41 11.07.2012 1953 0 0 8.19 15.21 18.04.2007
O3 27019 0.00 0.00 4.84 18.07.2007 133 0 0 13.42 49.86 18.07.2007
O3 27020 0.00 0.00 5.69 08.08.2007 154 0 0 7.67 49.86 08.08.2007
O3 27025 100.02 -0.13 6.07 13.06.2007 98 3 1512227 13.81 14.96 14.03.2007
O3 27026 0.00 0.00 6.05 11.03.2009 735 0 0 16.11 17.45 14.03.2007
0?3 28002 0.00 0.00 3.80 12.03.2008 371 0 0 47.94 49.86 14.03.2007
O®3 28003 0.00 0.00 3.55 16.04.2008 406 0 0 38.35 49.86 18.04.2007
O®3 28004 0.00 0.00 5.37 13.05.2009 798 0 0 30.68 49.86 16.05.2007
O®3 28005 0.00 0.00 5.37 03.06.2009 819 0 0 24.93 49.86 06.06.2007
O®d3 46001 103.19 0.04 5.79 10.09.2008 553 1 17 351 399 23.01 24.93 14.03.2007
O®d3 46002 0.00 0.00 6.34 08.08.2012 1981 0 0 5.18 44.88 15.08.2007
O3 46003 110.05 0.05 6.19 14.07.2010 1225 1 5227 375 13.42 49.86 18.07.2007
O®d3 46005 0.00 0.00 7.12 09.01.2019 4326 0 0 0 0
O®d3 46010 0.00 0.00 7.11 17.05.2028 7742 0 0 0 0 13.06.2007
O3 46011 0.00 0.00 6.84 20.08.2025 6741 0 0 0 0 12.09.2007
O3 46012 0.00 0.00 7.06 05.09.2029 8218 0 0 2.97 7.03 03.10.2007
O3 46014 0.00 0.00 6.46 29.08.2018 4193 0 0 43.15 44.88 14.03.2007
O®d3 46017 105.70 0.00 6.57 03.08.2016 3437 9 48 622 054 4.89 21.19 16.05.2007
O®d3 46018 110.55 0.05 6.63 24.11.2021 5376 5 17 522 175 20.71 22.44 14.03.2007
O3 46019 58.05 0.17 7.08 20.03.2019 4396 1 11 031 242 0 0 04.04.2007
O3 46020 101.70 0.12 6.88 06.02.2036 10563 4 21825975 3.97 34.41 15.08.2007
O3 46021 0 0 6.63 08.08.2018 4172 0 0 3.07 39.89 22.08.2007
O3 48001 0.00 0.00 7 31.10.2018 4256 0 0 23.78 77.29 14.11.2007
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