EPOKEPCHMIA AOM

AOTKPbITHE

E>xeqHeBHbIA 0630p pbiHKa py6neBbix o6namraumi 17 vona 2006 r.

OCHOBHbIE MHANKATOPbI

HoBoctun
3HauyeHve n3Mm.
= CraBka nepBoro kynoHa natuneTtHux obnuraumin OO0 "OMAanbsaHc-®rHaHC" Ha RUR/USD 26.9631 00442
2 mnpa. pybnei coctasuna 10,5% rogoBbIx. RUR/EUR 34.1488 -0.0732
EUR/USD 1.2628 -0.0061
= CrtaBka nepBoro kynoHa ob6nurauui "PTK-JIuauHr" coctasuna 8,8% rogoBbix. n3m. 6.n.
O6wuit pa3mep BbINmaTt no nepBoMy KynoHy cocTaensieT 117,18 MnH. pybneit, RCBI 100.65 -6
pasmep BbINnaT He oaHy obnuraumio - 52,08 py6nsi. MIACR 1 perie, % 263 9
Mockea 39, YTM % rog. 7.21 7
0,
= OO0 "Xoym Kpeaut asHg PuHaHc BaHnk" (XKP 6GaHk) BbinycTUT obnuraumun 4-i Eg?f& JI,\'\: o/f rrgﬂ”" g:zg ';
cepumn obbemom 3 mnpa. pyonien. Cpok obpateHus dymar - 1820 gHewn. Ocratin na KIc, Mnpa. pyo. TS
no Poccuu 399.2 4.26
= - BopoHexckasi 06nacTb NONMHOCTBI0 pa3MecTuna 5-neTHui obnmnraunoHHbIV 3aem no Mockse 296.6 10.88
Ha 500 mnH. py6nei. No obnurauusm npegycmoTpeHa Bbinnata 10-Tv nonyrogosbix [enoanTbl 6aHKkoB 133.0  -13.80
KYyMOHOB, CTaBKa KyrnoHHoro goxoaa coctasnset 10,25% rogoBbix. 06GLEeM TOpros, MiH. py6.
Bupxa 823  -18.03
PMC 3559  -32.59
PEMO 0 0.00
KopnopaTuBHble U MyHMLMNAJIbHble 06Mraunmn O®3 404 9363

B NATHULY Ha pbiHKe py6rieBbiX 06Mraunii equHOro ABMXEHNS BHOBb Kypcei sanior

He cnoxunocb. OCHOBHbIM BHWMaHWEM MOJb30BaJUCL 6YMaFM BTOpPOro

RUR/USD (npaBas wkana)

3WeNoHa U TEeNeKOMMYHWKAUMOHHbLIX KOMNaHui. [lo Bcei BUAMMOCTU u1sg) EUR/USD (nesas wkana) ';%
MHBECTOPbl Ccneauninm 3a O06CTaHOBKOMW Ha BHELWHUX PblHKaxX W He ’ )
npeanpuHMMann akTUBHbIX AEWCTBMI. B CBOKO o4vepeab 3HaYUTENbHbIX 128 27.5
M3MEHEHMN Ha BHELWHWX PblHKAX He npoucxoauno. BHyTpeHHss 273
06CTaHOBKa HEMHOro yxyawunacb: HaKaHyHe MpoBeAeHUs HanoroBbIX 1.26 o7 1
BbINJAT U B pe3yfbTaTe pocTa Kypca Aosiapa CTaBkuM No Mex6aHKOBCKUM 124 '
KpeauTaM npoAao/kmnum nosbiwaTtbcsd. OaHako pybnen Ha KopcyeTax U ’ 26.9
aenosutax y 6aHKOB [A0CTaToO4HO 4TOGbl CAepXuBaTb CTaBku OT 192 N T A SRy S
CYyLLeCTBEHHOro noBblweHnss. O6beM TOpProB MNO KOPMOPaTUBHBLIM W 25anp 17 mail  6wmoH 27 woH 17 mon
MyHUUMNanbHbIM 6yMaramM B NATHULY CHM3MNCA M cocTaBun 4,4 Mapa.
pybnen npotus 6,3 mnpa. pyb. AHeM paHee. OcTaTku Ha k/c, Mmnpa. py6.
B xope cerogHsIWLHMX TOProB CYLWECTBEHHbIX WU3MEHEHUW Ha PblIHKE P
o o occust Oenosutel mppg.
pybnesbix obnuraumin He oxupaetcsa. Ha BHeWwWHeM [O/IrOBOM pblHKE % MIACR 1 fieHb, % pY6.
obcTaHoBKa cTabunbHas, KypCbl OCHOBHbIX BaslOT TaKXe He npetepnenu 20 700
CYLLECTBEHHbIX M3MeHeHul. Hebonbwol Heratues B X04 TOProB MOryTt 15 600
BHECTU NpOBOAMMbIE CEroAHA HasioroBble BblMaTbl, KOTOpPble NpUBEAYT K 500
400
Heb0obLIOMY POCTY CTaBOK Ha MEXOaHKOBCKOM pbIHKE. 10 W.Af/\'\—v\/‘\/v 300
5 200
100
0 -7 0
Co6biTuA pbiHKa py6seBbix o6auraumini Ha 6amkanune AHU 25anp 17 mait  6uioH 27 mioH 17 wion
Bbinyck CobbiTne Cnpapa Poccusa 30 n US Treasures 10
18 JIOKO-BaHk 1 Bbinnata no 3-My kynoHy CraBka KynoHa: 11.5% roposbix
Yda 25003 Bbinnata no 6-My kynoHy CraBka kyrnoHa: 10.03% roaosbix Cnpag Rus30 k UST10 6.n.
MoraweHune obnvrauni 135
Kopa YK 1 PasmeuweHne Ha MMBB obnurauuin
125
115
105
‘ : ‘ | ‘ | ‘ 95
14 28 12 26 9 23 7
anp anp Malm Ma’h  MIOH  WIOH  uion
NHAEeKC KopnopaTUBHbIX Bnnxxanwme odepTtbl U NorawieHus 06bem Topros Ha MMBB, MnH. py6.
o6nuraumn MMBB (RCBI) QHeit fo m Bupxa PNC mPEMO
Bymara Oox-Tb LleHa HKO noraweHus/ 20
OBbem, MrH. pyb. (NpaBas Lwkana) ohepmbi
Viugerc RCBI (nesasi wiana) Kasano0106 595 100.08 24.16 7 .5
101.3 500 M3 o1 9.95 100.00 20.99 11
ToMck.06-1 11.00 100.25 50.63 13
1011 400 Hoscu606n1  10.90  100.20 28.11 13 109
100.9 300 HIIK 01 13.80 99.90 52.49 20 g
1007 200 CatypHMH-1 8.90 100.37 65.75 22 5g
' CaHUHTBplo® 7.29 100.50 53.07 32 Isn=000R = S
100.5 100 BunanWue-1 13.37  100.00 54.29 32 0
1003 b fegunge b EREATRRARARE, LIHT-01 06n 9.25 100.75 22.36 39 16 nioH 23 nioH 30 uioH 7 vion 14 wion
24anp 16maii 5wion 26 uioH 14 uion Mupakc 01 6.87 100.60 48.63 39

Kypcus — ogpepTa.
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KopnopaTuBHble o6aurauum

Cunbakanem2
THK BP 01
MABA 01 06
3eHunT 206N
Oukcndun-1
Kpuoren 02
Baroumaw 1
MepecseT-1
O Taiip-® 01
CamapaABna

MOWA 01
Fasnpomb 1
MapTtaduH 2
AsTonpubop
lOHnacTpym
YpanCs3UH5S
OansCB3106
MeHcKHB 01
BnrTnkBT-2
KOMEWKA 02

KO TK-04 06.
FA3MPOM A4
NukomIlaga1
JICP 01 o6n
BnrTnkBT-3
PycTekctun
LlentpTen-4
PyccHedTb1
KOMEWKA 02
TMK-03 obn

YTM
8.85
5.48

14.46
8.65
9.88
10.1
10.9

14.15
9.64

12.23

YIM
9.12
7.95

12.66

13.53

13.77
8.67
7.75

-96.37
8.54
9.73

YIM

10.18
7.32
12.03
11.09
8.75
11.19
-1
9.24
9.73
8.31

Jinpepbl pocta/napeHna*

LieHa 3akp.
101.25
103.5
99.5
99.8
98.5
99.9
104.9
104.47
100.4
101.25
LleHa 3akp.
100.2
97.35
99.53
99.6
99.5
101.1
101.75
106.4
99.63
98.4

LleHa 3akKp.

100.55
103.2
101.9
100.1

99.8
101.2
112.49
100.45

98.4

99.7

MyHuuMnanbHble o6auraumm

HwxropO6n1
ApO6n-04
AHAO-1 06
KOMW 5B 06
Hoecn60-05
YamypTtus-1
NlenO6n-306
HuxropO6n2
Moc.o6n.68
Hoscnb 206

Yysawwns-04
AxyT-10 06
Mlop39-06
Moc.o6n.58
NpkO6N31-2
Ml op40-06
MTlop38-06
Mlop29-06
KnposOGn 1
KpacHApKp3

Moc.o6n.58
MTlop39-06
HoBcn60-05
Moc.o6n.68
YamypTtus-1
XabapoBck6
HoBcnb 206
Ml op40-06
KanyxO6n
AxkyT-10 06

* - Mo nToram Toproe Ha MMBB

YTM
1.8
7.43
6.97

8.13
8.01
7.79
7.75
7.62
7.58
YTM
7.98
7.49
7.21
7.31
8.31
6.06
6.84
6.08

7.55

YTM
7.31
7.21
8.13
7.62
8.01

7.58
6.06
8.59
7.49

HKO
7.67
18.91
8.74
34.48
28.64
0.8
8.14
4.79
14.88
48.71
HKL

5.67
31.51
11.91
25.25
48.97
21.4
20.66
23.34
8.54
12.16

[o noraw.
882
137
702
948
1707
725
706
445
131
237

Lo noratu.
1621
658
241
020
949
643
124
1385
1600
2042

Obopor, pyb.
506 250
1035
497 500
997 002
7 889 800
999 000
1865 854
5938 089
50 200
563 963
Obopor, pyb.
5010 000
2 430 803
149 280
495 021
597 500
1011
1018
156 554
996
15 784 000

Jinpepsbl no o6opoty*

HKL
8.63
33.56
16.3
34.05
8.85
62.84
55.58
71
12.16
31.15

Ho noratu.
1244
1307

496
615
1600
60
1134
1610
2042
1677

QObopoT, pyb.
50 216 856
33 529 507
30 036 748
29 049 550
22 938 997
22 930 312
21697 421
18 081 000
15784 000
14 955 000

Jinpepbl pocta/napeHna*

Llena 3akp.
103
107.9
106
108.87
101
100.75
128.2
103.65
106
101.8
LieHa 3akp.

110.75
108.4
108
107.1
99.82
105
112.4
107.07
100.7
98.9

LleHa 3akp.
1071
108
101
106
100.75
100.05
101.8
105
101.2
108.4

HKL
23.28
15.37
47.92

7.67
5.92
3.82
10.36
20.2
19.73
12.49

HKA

36.48
7.89
47.67
20.75
18.4
21.64
4.93
10.69
5.06
19.18

[o noraw.
110
1047
751
528
1250
897
3 066
842
1740
146
Mo noratu.
987
704
2929
1355
832
469
1626
692
892
810

O6opor, py6.

2060 000
1079 000
546 960
872 049
45414 499
10 075 000
512 780
310 950
34 803 187
3156 818
O6opor, pyb.
1107 500
2313 548
45749 604
76 118 834
998 200
3 150 000
1124
1071
604 950
98 900

Jinpepsbl no o6opoty*

HKAO
20.75
47.67

5.92
19.73
3.82
12.58
12.49
21.64
5.48
7.89

[o noraw.
1355
2929
1250
1740

897
1229
146
469
528
704

O6opoT, pyb.
76 118 834
45749 604
45 414 499
34 803 187
10 075 000

5901 970
3 156 818
3150 000
3 036 000
2313 548

Kon-Bo caenok

Kon-Bo caenok
1

-
-

A 2w 2NN DN

Kon-Bo caenok

Kon-Bo caenok
1
1
11

DO Na D

Kon-Bo caenok
1

-
ow

AN A A a2 ©

Kon-Bo caenok
9

[N
[N

WN =D w=200

N3meH. ueHsbl, %
1.25
0.98
0.51
0.44
0.40
0.30
0.28
0.26
0.25
0.25

N3MeH. ueHbl, %
-0.78
-0.66
-0.64
-0.55
-0.50
-0.30
-0.29
-0.28
-0.27
-0.25

N3MeH. ueHbl, %
-0.08
-0.19
-0.15
0.10
0.00
0.08
0.04
0.05
-0.25
-0.05

M3meH. ueHsbl, %
2.49
1.41
0.95
0.34
0.25
0.25
0.16
0.14
0.13
0.10

N3meH. ueHbl, %
-1.47
-0.46
-0.41
-0.37
-0.33
-0.22
-0.18
-0.17
-0.15
-0.10

N3MeH. LeHbl, %
-0.37
-0.41
0.25
0.13
0.25
0.00
0.10
-0.22
-0.01
-0.46
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UTOrn ToproB KOpNopaTMBHbLIMMU U pernoHanbHbiMu obnmraumamm Ha MMBB* (14.07.2006)

CubTnk-306
C3Tenek306
CMAPTC 03
TaTtTenekom
YpanCg3MH6
LleHtpTen-3
LleHtpTen-4
KOTK-02 06.
KOTK-03 06.
BaHku

3eHuT 106n
POCBAHK-1
PycCtaHa-3
XK® BaHk-2
[Oo6biBalowme
FA3MPOM A3
FA3MPOM A5
FA3MPOM A6
Tlykonn2o6n
HIK NTEPA

Jlerkas NPOMBbILWIEeHHOCTb

Bantumop01
KpBocTt-NHB
Oro-arpo-1
PycTekctun
CaHUuTBplo®
MeTannyprus
Meuen 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
SCK ESC-01
MyHuuunanbHbie
KOMW 78 06
JlenO6n-306
Mlop39-06
Moc.obn.48
Moc.o6n.58
HwxropO6n1
Hoecunb 206
Hoecn606n2
ApO6n-03

LleHa, % ot
HOMMWHana
TenekoMMyHUKaLumn

100.10
102.40
100.00
103.00
100.08
100.72
112.45
100.95
101.55

100.05
101.25
100.00
100.00

100.85
101.00

99.80
100.80
101.30

98.60
101.31
101.55
101.12
100.50

90.00
100.05
101.79
100.80
100.10
102.27

100.82

99.00
100.81
100.60

101.00
100.85
100.70
102.70

106.50
128.00
108.45
110.15
107.50
100.50
101.70
107.50
101.40

0.00
10.90
39.02
21.22
69.49
40.26
55.58
44.88
28.97

24.55
38.27
32.68
13.74

38.22
19.52
29.51
10.33

9.88

1.07
4411
29.96
62.84
53.42

4.22
7.53
9.07
12.05
11.22
5.99

37.56
35.47
10.64
52.32

36.70
23.87
38.55

5.79

17.10
10.36
47.67
24.11
20.75
23.28
12.49
15.67
13.12

* - Hanbonee NUKBUAHLIMWU BbIMYCKaMW.

NU3am.
HKQO, py6. ueHbl, %

[oxoaHOCTb K
noraweHuro, %
rogoBbIX

7.89
13.81
8.14
6.69
8.07
-1
8.92
9.83

8.05
7.15
8.43
8.79

6.51
6.83
7.18

7.1

11.29
9.47
13.29
11.19
7.12

9.73
5.53
8.27
7.12
9.65
8.41

7.73
12.63
9.63
9.52

7.92
9.24
9.51
6.82

8.14
7.79
7.21
7.12
7.31

1.8
7.58
7.73
7.89

O6bem Topros,

pyb6.

0

0

200 150

0

0

0

21697 421

4 038 807
0
1023 120

0

4 558 500
1859 073
22930 312
0

0

0

122 256
171 360
1901 900
2 360 745

8 579 144
0
1008 500
0

0
0
0
1028 000

0

512 780
45749 604
0

76 118 834
2060 000
3 156 818
0

0

Kon-Bo
caenok

WO NO OO NOOo

- OO0 O

o - O OO ONO B~ NN-=2NOO ogoo—xo

-
o N

ook~ 20O

MoraweHune

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

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
15.08.2006

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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NNocynapcrBeHHble o6nuraumm

3aMeTHbIX U3MEHEHMIN Ha pbiHke O®3 B MATHMLY HE NMpoM30LWo, LEeHbl rocbymar konebaamcb B o4YeHb Y3KOM
Anana3oHe Ha CbOHe HU3KOM aKTUBHOCTMU TOpros. AHanorn4yHas ANHaAMUNKa Ha6J'IPO,CI,aﬂaCb Ha BHELWHUX pblHKaX, KOTOpble
ABUranncb B pamkax 60KoBOro TpeHaa Ha dOoHe OTCYTCTBUS HOBOCTEN CMOCOOHbIX MOBAMATL Ha UeHbl. O6beM TOpros
Ha pbiHke O®3 coctaBun 404 mnH. pybnen npotmB 6,41 mnpa. pybnen aHeM paHee, n3 KoTopbix 5,76 mnpa. pybnen
npuwnocb Ha 6ymarn O®3-0[ cepmun 28005.

OCHOBHbIMW COBbLITUSIMM ANS pblHKa rocbyMar Ha 3TOW HeAene CTaHeT BbiXoA4 CTaTUCTUKKM Mo akoHoMuke CLUA,
KOTOpasa MOXET NMoOMOYb MHBECTOpaM onpeaennTtbCsa C ,qaaneﬁmeVl CTpaTeFMeVI UHBECTUPOBaHUA B AOJIrOBble GYMaFVI.

Momumo atoro, B cpeay MuHduH PO npoBeaetr aykumoH no gopasmeweHuto OO3-MA cepum 25059
pybnen no HOMMHanNy, 4YTO OKaXeT CAepXMBatlLee BANSHUE Ha LieHbl rocbymar.

Ha 10 mnpa.

LleHa
nocneaH. Pasmep [aTta Bbinn.
coenkun, % Nam-e LNoxoaH., OaTa OHen pno Kon-Bo HKLO, KynoHa, Kyn.,
Bbinyck OT. HOM. ueHbl, % % roa noraweHns noraweHus caenok O6oporT, py6. py6. py6. rrrrmmAag,

OBP 04002 99.32 0.01 4.00 23.06.2009 1075 1 198 630 000 0 0 0
OBP 04003 98.07 0.09 4.66 22.09.2009 1166 1 5884 308 0 0 0
O®3 25057 103.75 -0.05 6.35 20.01.2010 1286 1 294 650 000 16.02 18.45 0
O®3 25058 0.00 0.00 6.02 30.04.2008 656 0 0 1243 15.71 0
O®3 25059 98.87 0.07 6.55 19.01.2011 1650 1 4943 450 13.2 15.21 0
O®3 25060 99.10 0.00 6.30 29.04.2009 1020 1 9910000 11.44 14.46 0
O®3 26175 0.00 0.00 5.61 20.11.2006 129 0 0 12.88 19.95 0
O3 26176 0.00 0.00 0.00 20.11.2007 494 0 0 12.83 19.95 0
O3 26177 0.00 0.00 0.00 20.11.2008 860 0 0 12.72 19.95 0
O3 26178 0.00 0.00 0.00 20.11.2009 1225 0 0 12.66 19.95 0
O3 26198 0.00 0.00 6.75 02.11.2012 2303 0 0 4142 60 0
O3 27019 0.00 0.00 5.49 18.07.2007 369 0 0 48.49 49.86 0
O3 27020 0.00 0.00 5.86 08.08.2007 390 0 0 42.74 49.86 0
O®3 27025 100.95 0.05 5.50 13.06.2007 334 2 4 995 966 5.75 17.45 0
O®3 27026 0.00 0.00 6.34 11.03.2009 971 0 0 6.16 18.7 0
O®3 28002 0.00 0.00 4.24 12.03.2008 607 0 0 33.15 49.86 0
O®3 28003 0.00 0.00 4.70 16.04.2008 642 0 0 23.56 49.86 0
O®3 28004 0.00 0.00 5.76 13.05.2009 1034 0 0 15.89 49.86 0
O®3 28005 0.00 0.00 6.35 03.06.2009 1055 0 0 10.14 49.86 0
O3 45001 0.00 0.00 4.15 15.11.2006 124 0 0 3.97 6.23 0
O®d3 45002 0.00 0.00 0.00 02.08.2006 19 0 0 13.4 14.96 0
O3 46001 105.52 0.00 6.00 10.09.2008 789 5 35933 888 8.22 24.93 0
O®3 46002 109.40 0.00 6.62 08.08.2012 2217 2 16 410 000 40.82 49.86 0
O®3 46003 111.40 -0.02 6.41 14.07.2010 1461 2 11 140 000 48.49 49.86 0
O®3 46005 0.00 0.00 7.08 09.01.2019 4562 0 0 0 0 0
O®3 46010 0.00 0.00 7.83 17.05.2028 7978 0 0 0 0 0
O®d3 46011 0.00 0.00 7.22 20.08.2025 6977 0 0 0 0 0
O3 46012 0.00 0.00 7.47 05.09.2029 8454 0 0 9.36 12.08 0
O3 46014 0.00 0.00 6.73 29.08.2018 4429 0 0 33.15 49.86 0
O®d3 46017 105.85 0.09 6.73 03.08.2016 3673 10 25021 658 14.3 22.44 0
O®d3 46018 109.75 -0.05 6.87 24.11.2021 5612 1 1098  7.81 23.68 0
O®3 46020 99.90 -0.06 7.03 06.02.2036 10799 2 1069927 28.37 34.65 0
O®d3 48001 0.00 0.00 7.21 31.10.2018 4492 0 0 52.6 79.78 0
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KpuBaa poxoaHocTu o6auraymin 1-ro swesnioHa

7.5 Pxg 3P 6 Py
# * PXI 7
lasnpom A6 lasnpom A4
2 ¢
N L
_n ~
5 7 Fasnpom A5 oin 2
o
= P 2 BTE 5
2
'g[ e
6.5
L
BTBE 4 B 14.07
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dHaANnNTUK

NHdopmaums, coaepxallasics B AaHHOM 0630pe, npeaHa3HavaeTcss WCKIIUYMTENbHO AN CBEAEHUS KMEHTOB KOMMAHWMW, Npu 3TOM
OHa HOCUT cyry60 MHGOPMaLIMOHHbBIN XapaKTep U He SAABNISIETCA NpeaioXeHNeM 0 NOKYMKe WM npoaaxe UeHHbix 6yMar. HecMoTpsa Ha
TO, YTO 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 obsizaTenbcTBa perynsipHo
06HOBNATbL MHMOPMaLNIO, KOTOpasi COAEPXKMUTCS B 0630pe UM UCNPaBNATb BO3MOXHbl€ HETOYHOCTU. /AHanNUTUYECKUn otaen Ten 232-
9966, mail: research@open.ru.
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