EPOKEPCKMIA AOM

AOTKPbHITHE

ExxegHeBHbIV 0630p pbiHKa py6neBbix o6nuraummn

11 okTA6psa 2005 r.

OCHOBHbIe MHAU KaTopbl

HoBoctn
3HaveHune N3M.
= OO0 "Bukrtopusa-®uHaHc" (BxoauT B rpynny komnaHun "Buktopus", koTopon RUR/USD 28.4708 00131
NPUHAANEXWUT HECKONbKO PO3HWYHBIX NPOAOBONBCTBEHHBIX CeTeW) nnaHupyeT RUR/EUR 34.5379  -0.0866
pasmecTuTb obnuraumu nepeon cepum Ha 1,5 mnpa. pybnen. Takoe pelueHne 6bino EUR/USD 1.2057 __ -0.0069
NPUHATO y4acTHMKaMmn obLiecTBa Ha BHeovepeAHOM cobpaHum 7 okTabps. Beinyck u3m. 6.n.
6yneT coctoATb U3 1,5 MnH. obnuraumini HomuHanom 1 Thic. pybneit kaxaas. Cpok RCBI 102.52 2
oBpalLieHnst LieHHbIX Gymar cocTaBuT 3 roaa. MIACR 1 AeHb, % 0.96 -48
Mocksa 39, YTM % roga. 6.77 -5
. RUS30, YTM % roga. 5.47 -1
= OAO "Ypanbckasi xumuyeckasi komnaHus" (HwkHuin Tarun, BXxogut B XOMAWHT UST10, YTM % ron. 4.36 0
OAO "Ypanxumnnact") nnaHvpyeT pasmectutb obnuraumm Ha 500 MnH. pybnen. Ocratkn Ha Kic, MIpA. py6. 7o %
Takoe peleHne 6bINO nNpuHATO coBeToM aupektopoB AO Ha 3acegaHun B no Poccun 337.1 3.12
noHegenbHUK. Bbinyck 6ynet coctoatb 13 500 Thic. obnuraunii HoMmMHanom 1 Tbic. no Mockse 246.7 3.52
pybnein, cpok obpalleHus - 5 ner. [denoauntbl 6aHKoB 156.5 -14.20
O6BbemM TOProB, MITH. py6.
= 000 "C ~ " _ " _ Bupxa 782 -53.70
eBkabenb-®PuHaHc" (CaHkT-MNeTepbypr, Bxoaut B OAO "CeBkabenb PrIC 5 803 10,55
XonauHr') BbINYCTUT TpexneTHne obnurauum BTOpoWn cepumn Ha 1 mnpAa. pybnewn. PEMO 4321 34.61
KomnaHusa nnaHupyeT pasmecTuTb NO OTKPbITOW nognucke 1 MnH. obnuraumn
HOMWHArbHOW CTOMMOCTBIO 1 ThiC. kaxaas. LieHa pasmelieHns obnuraumnii - 1 ThiC.
pybnen. Obnuraumm 6yayT norawiatbCs YacTAMMU. Kypchbl BanioT
RUR/USD (npaBas wwkana)
= B noHepenbHuK, 10 oktabps 2005 roga, coctosnack BTopas odeprta no nepBomMy usD EUR/USD (nesast wiana) RUR
obnuraumoHHomy 3avimy OAO "TBepckon BaroHocTpouTenbHbI 3aBog". [lo 1.26

COOGLLEHMIO KOMMaHUK, HX odHoi OBnuraumm Bbinycka He ObINO MNPeabsBREHo K

BbIKyNYy. 1.24 4
KopnopaTuBHble 1 MyHULMNanbHble o6nurauumn 1221
B noHedenbHWK Ha pblHKe pybnesbix o6nurauuii KOTMPOBKM BOMbLUMHCTBA 1.2 4

Hanbonee NUKBNAHbLIX 6ymar npPenMyLLecTBEHHO NoBblwanucb. POCTy LieH JOnroBbIX
obs3aTenbLCTB crnocobcTBoBana BbiCOKas py6neBa9| NMUKBUOHOCTL U cTabunbHas
obcTaHoBKa Ha BanOTHOM PbIHKE. CrtaBkn Ha PbIHKE MeX0aHKOBCKMX KpeauTtoB B
noHeaeNnbHUK COXPaHUINCb Ha HU3KNX YPOBHAX Ha (*)OHe OOCTaTO4YHOro Konun4yectea

1.18

19 vion 2 asr 16 asr 30 aBr 13 ceH 27 ceH 11

OcTaTtku Ha k/c, MnpAa. py6.

cBobogHbix  pybnei. Kypc ponnapa CLWA B noHegenbHUK — M3MeHWrcH
He3HauyuTenbHO BCNeAcTBME HebONbLUOro M3MEHeHMs fonnapa Mo OTHOLIEHWUIO K
o Poccus Mocksa Leno3nTbl
ocTanbHbIM BanTaM Ha MeXAyHapoOHOM BariOTHOM PbIHKE, HU3KOW aKTMBHOCTU
TOProB B AaHHOM cekTope crnocobctBoBano 10, 4yTo B CLUA Obin BbIXOOHOW AEHBb. - 400
AKTVBHOCTb TOProB Ha pbiHKe pybneBbix 0Onuraumm no CpaBHEHWIO C NpeablayLumMm - 350
OHEeM He3HaunTernbHO Bbipocna, Toproebli o6opoT coctasun 10,9 mnpa. py6. npotus - 300g
10,1 mnpa. py6. oHem paHee. Hanbonblumm BHUMaHMEM MHBECTOPOB MOMb30Banuch I gggz
Oymarn BTOpOro-TpeTbero aiwlenioHa. B xope cerogHsiHMX ToproB HaubGonee | 1505
BEPOSITHO MOBLILLIEHME KOTMPOBOK Ha hOoHE CTabunbHOW cCUTyauuu Ha BankOTHOM | 100
PbIHKE 1 BbICOKON pybrneBon NMKBMAHOCTM. - 50
—1o
. . 18 28 7 17 27 6 16 26 6
Co6bITHA pbIHKa py6nessIX obnuraumin Ha 6nvxanumne AHU MION MION ABF ABF ABF CEH CEH CeH OKT
Oara Bbinyck CobObiTue
1 PTK-Jnawuhr 4 Beinnata no 1-my kynoHy CtaBka kynoHa: 9.69% rogosbix Cnpan Poccun 30 u US Treasures 10

MoraweHune 15% HoMmuHana obnuraummn

C Rus30 k UST10 6.n.
BB MMM 1 Bbinnarta no 5-my kynoHy CtaBka kynoHa: 10.78% rogoBbix paa RUSSO K 160
[asnpom 5 Bbinnarta no 2-my kynoHy Ctaeka KynoHa: 7.58% rogosbix | 150
TypaH Anem Paswmelyenne Ha MMBB obnurauuii | 140
- 130
- 120
- 110
- 100
- 90
: : : : : : : : 80
WHpekc KopnopaTUBHbIX o6nuraunmn Bnuxanwme odepThbl U NoraweHns 14 24 3 13 23 2 12 22 2
MMBB (RCBI) Tinew no VION MION aBr aBr aBr CeH CEH CeH OKT
o6 6.( ) Bymara Aox-Tb Llena HKAO noraweHus/
E== O6veu, un. py6. (nesan kana ogpepmb 061em Topros Ha MMBB, MnH. py6.
1029 Vinperc RCBI (pasen wkana) ' XK@ Bamx-7  77.27 710000 5363 8 P ’ i
102'8 ESC-06n-28 1.02  100.42 70.68 11 MBupxa DOPNC  EPEMNO
g 1 150 AJIPOCA 198 425 10041 74.52 13 12000
102.7 4 AkpoH-0106 7.68 100.35 2543 22
1026 1 100 NPKYT-0206 464 10070 69.70 23 10000
FA3MPOM A2 7.20 100.51 65.00 24 8000 '
10251 | 5o HopTrasdum 9.66  100.50 66.63 30 6000 &
102.4 1 ”Hn |- MpaimOoH-1 6.64 101.10 21.82 32 4000 2
102.3 ! ! 0 Cnypm 0106 5.87 100.54 16.02 38
o 2000
12 cen 16 CeH 22 ceH 28 cen 4 okt 10 okT Tomck o6n. 6.37 100.60 47.34 40
Kypcue — Hanu4ne odepThbl. 0
40kt 5okt 6okt 7okt 10 OKT
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EPOKEPCKMIA AOM

AOTKPbHITHE

ExxeqHeBHbIM 00630p pbiHKa pybneBbIX 06nuraummn

KopnopaTtuBHblie o6nuraummu

INupepbl pocta/nageHnsa™

YIM LieHa 3akp. HKL Lo noratu. ObopoT, MIIH.  KOM-BO CAENOK  VI3MEH. LeHbl, %
HIK 01 5.3 105.23 21.84 843 229 401 1 4.19
MapTaduH 1 11.41 108.25 55.7 955 9671658 5 1.26
MUT-NHB-02 7.45 106.3 5.47 1260 531 500 1 0.76
OnemTa c.A 12 100.7 17.75 851 704 900 1 0.70
Bonra 1 06 10.47 102.3 8.88 519 1929775 7 0.49
rT-T3L 206 8.88 102.5 37.33 255 10 250 1 0.39
Cu6Tnk-506 7.89 103.3 41.34 928 6874 115 3 0.39
ALUBK-UHB 2 9.74 102.5 15.52 953 410 000 1 0.39
OM3 - 4 06 6.81 106.4 15.23 1235 43 584 3 0.38
TatdoHab 2 10.35 100.85 54.58 198 453 825 1 0.35
YIM LieHa 3akp. HKL, Lo noraw. QbopoT, pyb.  Kon-BO CAENOK VI3MeH. LeHbl, %
MUT-NHB-01 8.77 103.1 3.62 353 134 030 1 -0.63
Nckntnm-01 12.89 104.95 8.28 440 296 620 17 -0.61
Mul-® o6n. 12.7 100.51 54.36 1332 1183130 6 -0.49
P>X[-0206n 6.28 103.1 26.33 786 1031 1 -0.39
HOBAT3K106 7.57 102.1 33.48 416 3063 000 1 -0.39
Pocnevatb1 11.48 102.1 44.49 430 10 210 1 -0.39
COKABTO 01 10.52 102.25 56.96 927 1023 1 -0.39
THK581T7-06 5.39 110.5 55.07 414 12 127 375 3 -0.36
BonTen4306 7.18 102.15 17.45 134 3 064 850 7 -0.34
JIOMO-02 06 12.27 101.55 35.01 274 1015 950 5 -0.34

INupepbl no o6opoTy*

YIM LieHa 3aKp. HKL, Lo noratu. 0bopoT, pyb.  KOM-BO CAENOK  VI3MEH. LeHbl, %
LeHtpTen-4 8.13 119 20.04 1411 81819 850 24 0.25
NMPBB-4 7.91 100.7 9.9 60 67 792 497 21 -0.05
WcTtNanH-2 9.97 101.9 43.5 955 25127 825 10 0.15
AkpoH-0106 7.68 100.35 25.43 22 23 709 589 4 0.00
OCK ESC-02 71 105 23.51 1716 21001 049 3 0.14
NMMm3 01 8.85 100.85 20.2 1380 20 163 000 5 0.07
CAHOC-0206 6.28 107.35 38.8 1492 15 136 368 7 -0.09
ABTOBA3063 7.83 101.35 27.64 1716 12 359 600 4 0.13
THK5B1T-06 5.39 110.5 55.07 414 12 127 375 3 -0.36
HopTrasz®un 9.66 100.5 66.63 30 11 703 465 11 -0.15

MyHuuunanbHbIe obnurauumn

INupepbl pocta/nageHnsa*

YTM Liena 3akp. HKA [o noraw. O6opoT, py6. Kon-Bo coenok W3meH. ueHbl, %
Mlop29-06 5.56 111 34.8 969 2210 2 1.10
Bapnayn 01 8.46 105.5 9.59 430 676 255 2 0.48
Benrop2003 7.59 114.8 65.15 932 344 400 2 0.44
KpacHApKp1 3.48 101.1 9.31 59 1061 550 11 0.35
Moc.o6n.48 6.72 113.9 22.9 1289 9903 790 6 0.35
HwxropO6n2 7.34 106.38 22.42 1119 31914 1 0.31
KpacHApKp2 6.31 104.8 23.7 381 1484 112 13 0.29
Mlop39-06 6.77 112.6 22.19 3206 153 463 608 31 0.27
Moc.obn.58 6.82 110.35 1.23 1632 72823 310 23 0.21
KpacHApck04 6.09 106.59 25.68 382 149 226 2 0.20
YIM LieHa 3akp. HKY Lo noraw. ObopoT, pyb.  Kon-Bo caenok M3MeH. ueHbl, %
XaHTMaH506 11 102.85 44.38 960 5142 500 1 -8.70
HoBcub6 306 8.4 111.6 12.34 1373 5123 620 2 -1.24
Ml op41-06 6.75 110.55 19.73 1754 2232 2 -0.72
ApO6n-02 7.52 109.15 2.18 631 120 290 4 -0.23
KpacHApKp3 6.88 100.1 0.96 1087 999 999 1 -0.12
Ml op35-06 4.88 103.5 6.03 251 2070 1 -0.10
MFop40-06 5.79 108.3 20.83 746 132188 3 -0.08
Mlop32-06 4.5 103.4 12.61 227 299 863 4 -0.05
Ml op43-06 5.98 109.95 14.8 950 10 996 101 3 -0.05
HoBcn606n1 7.56 104.7 25.89 290 996 036 24 -0.05

INupepbl no o6opoTy*

YIM LieHa 3akKp. HRY Lo noraw. Q0OpoT, pyb.  KOn-BO cAENoK V3MeH. LueHbl, %
MTlop39-06 6.77 112.6 22.19 3206 153 463 608 31 0.27
Moc.o6n.58 6.82 110.35 1.23 1632 72823 310 23 0.21
MTlop43-06 5.98 109.95 14.8 950 10 996 101 3 -0.05
Moc.o6n.48 6.72 113.9 22.9 1289 9903 790 6 0.35
Yysawws-04 7.8 114 4.73 1264 9 450 600 5 0.00
XaHnTMaHn506 11 102.85 44.38 960 5142 500 1 -8.70
AkyT-05 06 7 102.7 22.19 558 5135 000 4 -0.02
Hoscun6 306 8.4 111.6 12.34 1373 5123 620 2 -1.24
Tomck 1 8.03 106.5 11.46 773 4 265 006 2 -0.03
KasaHb0106 7.74 102.23 23.3 284 2 250 082 4 0.16

* - Mo utoram Topros Ha MMBB
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EPOKEPCKMIA AOM

PBITHE

E>xxeqHeBHbIN 0630p pbIHKA pyo6reBbIX obnurayum

UTorn ToproB KopnopatMBHbLIMU U perMoHanbHbIMKU obnuraumamm Ha MMBB* (10.10.2005)

OdoxoaHoOCTb K

noraweHuto, %
roaoBbIX

LleHa, % ot

HOMMHana
TenekoMMyHUKaLum
BbimnKom®-1 101.90
Cn6Tnk-306 105.70
C3Tenek306 103.00
CMAPTC 03 102.00
TaTtTenekom 105.40
YpanCs3WH6 105.49
LlentpTen-3 104.50
LeHTpTen-4 118.70
FOTK-02 06. 101.23
FOTK-03 06. 101.85
BaHku
AK BAPC-01 100.40
BTBE - 306. 103.80
3eHuT 106n 100.90
NnPB6-4 100.75
POCBAHK-1 102.36
PycCtaHg-2 104.14
PycCtaHng-3 101.23
TatcoHab 2 100.50
XKo BaHk-1 100.00
Jo6biBalowme
AJIPOCA 198 100.30
FA3MPOM A2 100.50
FA3MPOM A3 102.15
FA3MPOM A5 102.95
Jlykonn2o06n 102.25
HIK UTEPA 100.80
HopTtraz®wuH 100.65
TaTtHePTb-3 104.10
THK5B1T-06 110.90
Jlerkasi NnpoMbILWINEHHOCTb
Bantnmop01 92.00
BB MM 106 102.15
KpBocT-UHB 103.90
Oro-arpo-1 101.20
PycTekcTtun 106.57
CaHWHTBplo® 105.50
MeTannyprus
Meuen TO-1 102.80
MeuenCrl1o6 101.80
OMK 1 06 103.10
PycAn®-2B 101.43
TYM 0206n. 101.25
YTMN3 0106 103.10
MawuHocTpoeHune
ABTOBAS 06 101.60
FT-T3L 206 102.10
MxABT0-01 100.25
Mul-® obn. 101.00
OMS3 - 4 06 106.00
OHepreTuka
bawknpan2se 102.13
JleHaHepr01 101.60
Csepan3dH-1 102.25
dCK EQC-01 105.35
MyHuuunanbHbie
KOMW 7B 06 110.00
JlenO6n-306 129.50
Ml op28-06 103.00
Mlop39-06 112.30
Moc.o6bn.4B 113.50
Moc.o6n.58 110.12
HwxropO6n1 104.95
HoBcub 206 105.55
HoBcn606n2 111.60
ApO6n-03 103.82

* - Hanbonee NUKBUAHLIMU BbIiNyCKkaMu.
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0
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0
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0
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24.02.2011
29.09.2009
06.05.2007
18.07.2006
15.09.2006
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26.02.2009

22.02.2007
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EPOKEPCKMIA AOM

AOTKPbITHE

ExxeqHeBHbIN 0630p pbIHKA pyo6rneBbIX obnuraumm

FocynapcTBeHHbIe o6nuraumm

Toprn Ha pbiHke OP3 npoxoaunu Ha OHE HU3KOW aKTUBHOCTU, B CBA3M C BbIXoAHbIM AHem B CLUA, npu 3TOM UeHbI
rocobnurauuii nameHsnuck 6e3 eanHon TeHaeHummn. U3-3a npasgHukos B CLUA Gbina HU3KOM akTUBHOCTL TOPrOB Ha PbIHKE POCCUNCKUX
eBpoobnuraumin, NO3TOMy YYaCTHUKM pPbiHKA BHYTPEHHEro rocgonra npeanoyny He npoBoantb ¢ OP3 B 3TOT A€Hb aKTUBHbIX
onepauuin. Kpome Toro, ansg Havana Hegenu Hu3kasi NMMKBUAHOCTb rocbymar — obblyHoe siBneHve. O6bem ToproB Ha pbiHke OP3 B
noHeaenbHUK coctaBumn Bcero 89,969 MnH. pybnen, Yto 3HAUMTENbHO HbKe Mpeablayliero nokasartens - 3 mnpa. 334 mnH. pyonen.
CpepaHeB3BelleHHas [oxXoaHOCTb pbiHka OP3-d n OP3-AL 10 okTaAbpsa He n3aMeHunack 1 coctasmna 6,59% rogoBbix.

LleHa
nocnenH. Pasmep [aTta Bbinn.
caoenku, % MNam-e  [JoxogH., [ata OHen go Kon-Bo HKO, «kynoHa, Kyn.,
Bbinyck OT. HOM.  UeHbl, % % rop, noraweHna norawexus cpenok O6opor, py6. py6. pyb6. rrrrMMAL

OBP 04001 0.00 0.00 0.49 15.12.2005 66 0 0 0 0 0
OBP 04002 0.00 0.00 4.03 23.06.2009 1352 0 0 0 0 0
OBP 04003 0.00 0.00 3.56 22.09.2009 1443 0 0 0 0 0
OBP 040037 0.00 0.00 3.77 22.09.2009 1443 0 0 0 0 0
O®d3 25053 0.00 0.00 269.81 21.11.2005 42 0 0 17.65 19.95 20051121
0®d3 25057 103.85 0.19 6.52 20.01.2010 1563 2 10 386 040 15.21 18.45 20051026
O®3 25058 0.00 0.00 5.95 30.04.2008 933 0 0 11.74 15.71 20051102
O®d3 26175 0.00 0.00 0.00 20.11.2006 406 0 0 17.65 19.95 20051121
O®d3 26176 0.00 0.00 0.00 20.11.2007 771 0 0 17.59 19.95 20051122
O®d3 26177 0.00 0.00 0.00 20.11.2008 1137 0 0 17.48 19.95 20051124
O®d3 26178 0.00 0.00 0.00 20.11.2009 1502 0 0 17.43 19.95 20051125
O®d3 26198 0.00 0.00 6.80 02.11.2012 2580 0 0 55.89 60 20051104
O®d3 27019 107.50 0.05 5.56 18.07.2007 646 1 1698 500 22.46 49.86 20060118
0®d3 27020 0.00 0.00 5.64 08.08.2007 667 0 0 16.71 49.86 20060208
O0®d3 27022 0.00 0.00 3.31 15.02.2006 128 0 0 11.84 19.95 20051116
Od3 27024 101.55 -0.03 4.07 19.04.2006 191 2 6 600 750 16.85 18.7 20051019
0®d3 27025 0.00 0.00 5.65 13.06.2007 611 0 0 534 18.7 20051214
O®d3 27026 0.00 0.00 6.22 11.03.2009 1248 0 0 5.7 19.95 20051214
O®3 28002 0.00 0.00 5.94 12.03.2008 884 0 0 712 49.86 20060315
O0®3 28003 0.00 0.00 6.29 16.04.2008 919 0 0 56.88 59.84 20051019
O®d3 28004 0.00 0.00 6.58 13.05.2009 1311 0 0 47.67 59.84 20051116
O®3 28005 0.00 0.00 6.87 03.06.2009 1332 0 0 40.77 59.84 20051207
0®3 45001 102.95 -0.04 5.03 15.11.2006 401 1 8493 11.1 18.7 20051116
O0®d3 45002 0.00 0.00 4.74 02.08.2006 296 0 0 5.59 14.96 20060201
O®d3 46001 108.60 -0.05 5.87 10.09.2008 1066 8 29403449 7.2 24.93 20051214
O®d3 46002 110.85 -0.13 6.75 08.08.2012 2494 2 5797 507 14.79 49.86 20060215
Od3 46003 112.95 -0.04 6.57 14.07.2010 1738 1 3151305 22.46 49.86 20060118
O®3 46010 0.00 0.00 8.76 17.05.2028 8255 0 0 0 0 20060614
O®d3 46011 0.00 0.00 8.93 20.08.2025 7254 0 0 0 0 20060913
O®d3 46012 0.00 0.00 7.73 05.09.2029 8731 0 0 017 12.08 20061004
O®d3 46014 110.36 0.05 6.78 29.08.2018 4706 5 32923129 7.12 49.86 20060315
O®d3 46017 0.00 0.00 6.84 03.08.2016 3950 0 0 14.05 23.68 20051116
O®d3 46018 0.00 0.00 6.83 24.11.2021 5889 0 0 6.77 23.68 20051214
O®d3 48001 0.00 0.00 8.45 31.10.2018 4769 0 0 89.31 99.45 20051116
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WHdopmauus, cogepxalyasica B 4aHHOM ob63ope, npefHasHavyaeTCcs UCKMYUTENbHO AN CBeAEHNUS KIMEHTOB KOMMaHUW, Npu 3TOM OHa HOCUT cyrybo
MH(OPMALMOHHBIA  XapaKTep U He SBMsSIeTCS NPeAnoXeHWEM O MOKyMKe WM npojaxe LUeHHbIXx Oymar. HecmoTps Ha TO, 4TO cBefeHus,
npeacTaBneHHble B 4aHHOM 063ope, 6binu oTobpaHbl TwatenbHbIM 06pa3om, «bpokepckuii gom OTKpbITUE» HE NpeTeHAyeT Ha MONHOTY U TOYHOCTb
npegocTaBneHHbIX AaHHbIX. Kpome Toro, KomnaHusa He GepeT Ha cebs obsisaTenbcTBa perynspHo obHOBNSITb MHpopMaLmio, KOTopas CoaepXuUTCs B
0630pe 1nu ncnpaBnsiTe BO3MOXHbIE HETOYHOCTU. /AHanuUTUYeckuin otaen ten 232-9966, mail: research@open.ru.
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