EPOKEPCHMIA AOM

AOTKPbITHE

E>xeqHeBHbIA 0630p pbiHKa py6neBbix o6namraumi 24 vonsa 2006 r.
Hosoctu OCHOBHbIe MHANKAaTOPbI
3HauyeHve n3Mm.
= 000 "ArpoxonauHr-®uHaHc" (Kypck) B NSATHUUY  MOJIHOCTbIO RUR/USD 269122 -0.0552
pa3mecTuno 3-netHme obnuraumm 1-ii cepum Ha 1 mnpa. pybnein. Craska RUR/EUR 34.0332  0.0543
1-ro kynoHa obnauraumin "ArpoxonauHr-®OuUHaHC" NO MTOraMm KOHKypca EUR/USD 1.2635 -0.0008
coctaBuna 13% rogoBbiX. [OXOAHOCTb BbiMyCKa K roAoBonM odepTte usm. 6.n.
coctaBuna 13,65% roaoBsbIX. RCBI 100.68 4
MIACR 1 geHb, % 1.62 18
Mockea 39, YTM % rog. 7.21 0
* Jluneukas obnacte nnaHupyet 25 wuons HavaTb pasMeweHume Ha RUS30, YTM % rog. 6.19 1
®oHpoBoli 6upxe MMBB obnuraumin Ha 1,5 mnpa. pybnen. Bbinyck UST10, YTM % rog. 5.06 3
coCcTOuT 13 1,5 MAH. UeHHbIX 6yMar C NOCTOSIHHLIM KYMOHHbIM AOXOA0M W OcTaTku Ha K/c, MApA. py6. 13M.%
amopTusaumnen gonra. Cpok obpauieHuns - NaTb neT. no Poccun 369.0 -0.89
no Mockse 268.6 0.75
« 000 "B _ n [enosnTtbl 6aHkoB 281.1 7.13
aHaHa-Mama (ceTb rMnepMapkeToB [AEeTCKMX TOBapoOB) R —-
nnaHMpyeT pasmectuTb obnuraumm Ha 1 mnpa. pybnen. Cpok obpaweHus Evpra — 054 16,02
obnuraumi coctasnsaet 1092 gHs. PrC 6850 2074
PEMO 0 0.00
= 000 "MJIK-®uHaHC" 27 nionsa Ha4yHET pa3MelleHne AeboTHOro BbiMycka 0d3 823 77.37
obnuraumii Ha 550 MnH. pybnei. Mo oTkpbiTo noanucke Ha ®B MMBB Kypcbi BanioT

naaHupyeTtcs pasMectutb 550 Tbic. obnmMraunii HOMMHaNBHOW CTOMMOCTbBIO
1 TbiCc. pybnei. O6nuraummn norawatotca Ha 1092-n geHb C gaTbl Havana

RUR/USD (npaBas wkana)

usD EUR/USD (neBas Lukana) RUR

pasMeleHnd. 1.3 275
KoprnopaTuBHble U MyHULMNanbHble 06anraummn 1.28 21.3

B  natHuuy  KOTMpPOBKM  pybneBbix  obnuraumin - NpOAOIXUAU 1.26 27.1
nosbiwaTbcsa. oaaepxKy  PpblHKY —oOKasbiBana Bblcokas py6bnesas
JIMKBMAHOCTb B 6AHKOBCKOM CEKTOpe, KOTopas COXpaHwuiacb HECMOTps Ha 124 26.9
npoBeAeHHble B YeTBepr KpyrnHble Hanorosble BbinnaaTbl. O6bem cpeacTs 1922 N N N B
Ha Kopc4yeTax u geno3utax B LUB B natHuuy cHusmnca ¢ 731 mnpa. o 635 Imail 24 mait 14 mioH 4 wmon 24 wion
mMnpa. pybnen, oaHako 3aMeTHOro pocTa CTaBOK MO MeX6aHKOBCKUM
KpeauTaM He Mpou30LWI0, 4YTO CBUAETENbCTBYET O AOCTAaTOYHOM YpPOBHEe OcTaTku Ha k/c, Mmnpa. py6.
cpeacts B 6aHKOBCKOM cucTteMe. Ha BHEWHWX pbIHKaAX LUeHbl A0TOBbIX Pocons flenosu™ wnpa
6yMar npenMyLLecTBEHHO NOBbLIWANNCE Ha (hOHE OTCYTCTBUSA 3HAYUTENbHbIX % MIACR 1 aeHb, % pY6.
HoBoCTel. O6beM TOpPros MO KOPNOPaTUBHLIM U MyHUUMUNanbHbIM GyMaram 20 700
B MATHMLY HEMHOro NoBbICMACA U cocTasBun 7,9 mnpa. pybnen npotus 6,8 15 600

MApA4. py6. AHEM paHee. 500
KoTuposkn py6nesbix 06AMraunii B XoAe CEerofHSLWHUX TOpros He 10 :gg

npeTepnaT CywecTBEeHHbIX N3MEHEHWN. Mpeacroawme Hanorosble nnaTexm

5 200
npueeayT K MOBbLIWEHUID CTaBOK MO MeX6aHKOBCKUM KpeauTaM, OA4HaKo 100
6narogapss BbICOKOM py6/1eBOM NIMKBUMAHOCTM CYLIECTBEHHOrO pocTa 0 s
CTOMMOCTU KPEANUTOB HE OXNAAETCA. 3main 24 wmaii 14 umoH 4 umon 24 vion

Cnpapa Poccusa 30 n US Treasures 10
Cob6biTUA pbiHKa pybneBbix o6nurauuin Ha 6nmxkaime oHN

Cnpag Rus30 k UST10 6.n.
Bbinyck Co6biTne 135
24 KamckasJonuHa- Bbinnata no 3-mMy kynoHy CraBka KynoHa: 13.5% roaosbix
durHaHc 2 125
MUA 1 Bbinnata no 15-My KynoHy Craeka KynoHa: 10% rogosbix
115
105
i . . ; . ; ! 95
21 5 19 2 16 30 14
anp Maun mMaun WIOH WIOH WOH uwon
NHaekc kopnopaTUBHbIX Bnavkaiwne odepTbl M NorawieHus O6beMm Topros Ha MMBB, MAH. py6.
o6nuraunin MMBB (RCBI) Linew Ao m Eupxa PIC  mPEMO
Bymara Oox-Tb LleHa HKO noraweHus/ 20

OBbem, MrH. pyb. (NpaBas Lwkana)

Vipexc RCBI (nesas uana) TOMGK.00-T ST
1013 500 Hoecv606n1  10.02  100.09  29.96 8 5
HIIK 01 11.00  100.00 54.12 15
1011 400 CarypHUH-1 10.90 100.20 67.81 17 109
100.9 300 CanMHTBpl®  6.29 10050 54.85 27 g
1007 200 BunanMme-1 13.35  100.00 56.12 27 5g
’ LIHT-01 0o6n 22.88 99.50 24.55 34 S
100.5 100 Mupaxc 01 6.07 100.60 50.34 34 LLEL LI L P e e LR T LI
1003 Leualugubed A baclBSSHAEAMATRRRANRIRHY PycCmard-3 8.43 100.00 33.6 35 23 nioH 30 utoH 7 viion 14 wnion 21 wion
2wvail 23maii 13mod  3won 21 won AKyTcKOH-1 7.58 100.75 52.93 43

Kypcus — ogpepTa.
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KopnopaTuBHble o6aurauum

THK BP 01
Cu6Tnk-506
Xne63Ba28
MocaHepro2
OHnacTpym
CMAPTC 02
MepecseT-1
Moco6nras1
YpanCs3WH5
HwxINeHnNHB2

ApamaH®206
TaTtaHepro1
MapTtad®uH 1
MenckHB 01
Matepoukad
OCT-206
NHkomM®PunHO1
Oro-arpo-1
MNK-506
IOTK-01 06.

BnrTnkBT-3
BnrTnkBT-2
ABTOBAS3 06
FA3®uH 01
®CK ESC-02
KO TK-04 06.
AKMBAHK-1
Tanocto®-1
®CK EQC-03
ApnamaH®206

YTM

0.64
7.52
12.41
8.28
12.94
12.86
13.59
9.22
8.08
12.2

YIM

12.97
8.66
12.99

-121.84

8.84
12.76
13.3
13.47
11.4
8.54

YIM

8.7
8.41
7.57
8.95
7.7
10.11
12.5
10.18
7.53
12.97

Jinpepbl pocta/napeHna*

LieHa 3akp.
105.1
102.94
101.5
97.95
99.95
100.6
104.98
102.35
102
100.95
LleHa 3akKp.

99.1
101.75
103.55
105.1
108.9
100.34
100.2
101.45
99.41
100.83

LleHa 3akKp.

99.92

99.9
100.96

99.6
102.31
100.67
100.3
100.05
99.35

99.1

MyHuuMnanbHble o6auraumm

ApO6n-04

JlenO6n-306
NpkO6n-a01
NlenO6n-206
Hoscn60-05
KanyxO6n

ApO6n-03

TBepO6n 05
MpkO6n31-2
KpacHApKp3

YyBawwns-03
Yda-200406
Ml op36-06
AkyT-06 06
Tomck.06-2
AHAO-1 06
Hoscnb 206
XabapoBck5
KoctpomO64
HoBcn606n1

Moc.o6n.68
Tomck.06-2
Moc.o6n.58
BawkopT406
AHAO-1 06
KpacHApKp3
ApO6n-04
Ml op44-06
KpacApck05
MpkO6n-al1

* - Mo nToram Toproe Ha MMBB

YTM
7.66
7.67
8.01
7.62
7.84
8.18
6.68
8.04
8.01
7.35

YTM
7.46
7.89
6.37
7.66
7.12
7.08

7.25
6.61
9.37

YTM
7.51
7.12
7.27
7.12
7.08
7.35
7.66
7.12

8.01

HKO
21.78
21.17
18.85
29.55
51.37

9.59
8.15
8.54
23.16
10.33

HKL
17.57
33.58
23.17
25.64
20.39
25.09
31.73
32.49
16.49
49.55

[o noraw.
130
644
139

3499
942
340
438
884
636

1063

Lo noratu.

1399
601
671

1378

1391
657
981
275
669

55

Obopor, pyb.
105 050
15 441 000
507 500
980
1000
17 102
1675 840
2 041 500
359 040
20 190

Obopor, pyb.
21001 991
10 180 000
1058 678
177 808
314 721
526 785
801 600
1217 303
4972
12118

Jinpepsbl no o6opoty*

HKL
10.48
10.11
39.32
36.52

5.42
10.64
29.39
36.44

6.81
17.57

Ho noratu.
1593
1593
754
663
432
237
007
959
875
1399

- aaa

QObopoT, pyb.
113 361 768
87 071 880
52 518 060
40 855 197
39 076 526
35079 045
31905 760
24 802 200
21376 785
21001 991

Jinpepbl pocta/napeHna*

Llena 3akp.
107.25
128.97
102.27
124.03

101.6
101.7
101.7
100.3
100.15

99.2

LieHa 3akp.

101
103.9
108.2
107.2
103.68
105.73
101.53
100.6
107.65
100.07

LleHa 3akp.

106.4
103.68
107.16
101.1
105.73

99.2
107.25
108.33
99.91
102.27

HKL
17.48
12.95

0.1
14.2
7.64

7.4

14.73
10.89
20.03
20.52
HKA

2.16
12.36

9.59
17.53
29.84
50.03
14.79

4.38
12.49
31.07

[o noraw.
1040
3 059

366
1601
1243

521

119

863

825

803

Mo noratu.

266

683

879
1392

449

744

139

76
599
6

O6opor, py6.

11 904 750
2580
9 541 872
2 480
2 094 052
3051 000
249 165
1003 000
1002
25819 193
O6opor, pyb.
171 700
197 410
828 812
1072 000
43 746 630
27 063 040
4 247 202
1 006 000
43 070
165 116

Jinpepsbl no o6opoty*

HKAO
21.45
29.84
22.19
27.91
50.03
20.52
17.48

7.4
15.94
0.1

[o noraw.
1733
449
1348
419
744
803
1040
3260
820
366

O6opoT, pyb.
54 796 256
43 746 630
41032 731
29 918 200
27 063 040
25819 193
11 904 750
10 880 001

9991 000
9 541 872

Kon-Bo caenok

A aANDAAa A an

Kon-Bo caenok

-
oo

WOoTN S s Ww

Kon-Bo caenok
20
20
7
20
10
26
21
3
6
6

Kon-Bo caenok

N
>N o

A A aafNN

10
Kon-Bo caenok

1

Kon-Bo caenok
14
7
20
2
4
10
6
5
13
16

N3meH. ueHsbl, %
1.84
1.62
1.00
0.98
0.96
0.60
0.60
0.59
0.54
0.54

N3MeH. ueHbl, %
-1.02
-0.49
-0.43
-0.28
-0.27
-0.16
-0.15
-0.13
-0.13
-0.12

N3MeH. ueHbl, %
0.02
0.00
0.01
0.17
0.11
0.00
0.15
-0.10
0.09
-1.02

M3meH. ueHsbl, %
1.08
0.76
0.71
0.63
0.59
0.36
0.30
0.26
0.22
0.20

N3meH. ueHbl, %
-0.98
-0.57
-0.28
-0.19
-0.12
-0.07
-0.07
-0.05
-0.05
-0.03

N3MeH. LeHbl, %
0.09
-0.12
0.10
-0.02
-0.07
0.20
1.08
0.15
0.06
0.71
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UTOrn ToproB KOpNopaTMBHbLIMMU U pernoHanbHbiMu obnmraumamm Ha MMBB* (21.07.2006)

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

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

JNlekras NPOMBbILWIEHHOCTb

Bantumop01
KpBocTt-UHB
Oro-arpo-1
PycTekcTtun
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
AHepreTuka
bawkunpaH2s
JleHaHepr01
CepandH-1
SCK ESC-01
MyHuuunanbHble
KOMW 78 06
JlenO6n-306
Mlop39-06
Moc.o6n.48
Moc.o6n.58
HwxropO6n1
Hoecunb 206
Hoecnb60O6n2
ApO6n-03
ApO6n-03

LleHa, % ot
HOMMWHana
TenekoMMyHUKaLumn

102.40
100.37
102.35
100.80
112.80
100.75
101.30

100.10
101.18
100.00

99.90

100.85
101.00

99.61
100.75
101.00

99.00
101.25
101.58
101.25
100.50

90.00
100.05
101.70
100.60
100.10
102.15

100.95

99.00
100.95
101.20

101.00
100.70
100.70
102.80

107.05
128.00
108.00
110.15
107.05
101.25
101.60
107.40
101.40
101.40

12.67
41.72
23.50
42.63
58.22
46.89
31.06

26.08
40.04
34.29
15.37

39.78
20.97
30.85
11.72
11.75

1.26
46.32
32.49
66.44
55.92

5.27
8.59
10.84
13.59
13.09
7.81

39.32
37.52
12.66
55.05

38.52
25.84
40.56

7.47

19.40
12.95

0.00
26.22
22.19
25.54
14.79
18.22
14.73
14.50

* - Hanbonee NUKBUAHLIMWU BbIMYCKaMW.

NU3am.
HKQO, py6. ueHbl, %

0
0.23

0.02
0.15
0.35

o O oo

-0.09

[oxoaHOCTb K
noraweHuro, %
rogoBbIX

7.87
11.1
8.93
6.99

-1
8.96
9.63

7.97
7.21
8.42
8.79

6.44
6.81
7.25
7.11
8.91

9.38
9.49
13.47
9.14
5.5

9.76
5.53
8.31
7.35
9.62
8.42

7.57
12.33
9.6
3.39

7.79

9.48
6.79

8.02
7.67
7.21

7.1
7.27
7.48

8.1
7.65
6.68
7.67

O6bem Topros,

pyb6.

0

301 800

0

0

10 581 516
50 450

3 355 464

0
1315 340
0
0

0
0
965 344
0
470 768

0
0
1217 303
1827 026
0

0
0
5334 401
0
0
0

52 518 060
1162 452
176 575

0

7 273 440
2717 550
0
0

0

2580

0

0

41032 731
0

4 247 202
5677 735
249 165

0

Kon-Bo
caenok

OBOOI\)O OO -=-N o =~ 01 N O OO WoOo O U1 ~NO o wo-~0o0 [N o] N = WOoOONO

-
w

o -,

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
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
17.11.2006
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E>xeaHeBHbIN 0630p pbiHKa py6neBbix 06anraumm

NNocynapcrBeHHble o6nuraumm

B naTtHuuy Ha pbiHke O®3 ueHbl ABUranncb 6e3 eauMHOro HanpasfieHMsa Ha doHe cpeaHel akTUBHOCTU TOProB.
TakoMy [ABMXEHUID CNocob6CTBOBANIO OTCYTCTBME 3HAUYUTENbHbIX COObITUIM, KakK Ha BHELWHWMX PpblHKaAX, TaKk M Ha
BHYTpPEHHUX. HecMoTps Ha npoBeaeHHble B YETBEpr HasoroBble BbiNMaTbl pybreBas JIMKBUAHOCTb OCTasacb Ha
BbICOKOM YpOBHe, 6narogaps yeMy CTaBkM Ha MeX6aHKOBCKMX PbIHKax OCTaJnCb HU3KMMW. Ha BHELWHMX pbIHKaX U3-3a
OTCYTCTBUSA CYLLECTBEHHbIX HOBOCTEN LIeHbl MPOAOIKUAN MNaBHO NoBbiwaTbcs. O6wmnii 06bem Toproe Ha pbiHke OD3 B
NATHUMUY cocTaBmn 823 MNH. pybnein npotne 464 mnH. pybnen gHeMm paHee.

Ha pbiHKe rocbymar cerogHsi 3Ha4YMTeNbHbIX U3MEHEHWUI HE Npou3onaeT. MNoaaepXKy pbiHKY 6yaeT oka3biBaTb
6naronpusatHaa o6cTaHOBKa Ha MWPOBbIX (OHAOBbLIX PblHKax W BbicOkas pyb6nesas NUMKBMAHOCTbL B 6aHKOBCKOM
cektope. OAHAKO NpeacTosiLMe HaNoroBble NnaTeXu OTBEeKyT Ha cebs BHMMaHMe 6aHKOB U NMpuBeayT K HeGONbLIOMY
pPOCTY CTaBOK Ha AEHEXHOM pbIHKE.

LleHa
nocrnegH. Pasvmep [ata Bbinn.
coenku, % Nam-e [OoxogH., [NaTa OHen po Kon-Bo HKO, KynoHa, Kyn.,
Bbinyck OT. HOM. ueHbl, % % roa noraweHnss noraweHus caenok O6opor, pyb. pyb6. pyb6. rrrrMmmag

OBP 04002 0.00 0.00 3.60 23.06.2009 1068 0 0 0 0 0
OBP 04003 98.16 0.04 4.65 22.09.2009 1159 1 24 991 536 0 0 0
O3 25057 0.00 0.00 6.31 20.01.2010 1279 0 0 17.44 18.45 0
O3 25058 100.75 0.00 5.98 30.04.2008 649 7 124 940 027 13.64 15.71 0
O®3 25059 98.79 0.04 6.57 19.01.2011 1643 2 19758 000 14.37 15.21 0
O®d3 25060 99.10 -0.05 6.30 29.04.2009 1013 2 10355785 12.55 14.46 0
O3 26175 0.00 0.00 5.83 20.11.2006 122 0 0 13.26 19.95 0
O3 26176 0.00 0.00 0.00 20.11.2007 487 0 0 13.21 19.95 0
O®3 26177 0.00 0.00 0.00 20.11.2008 853 0 0 13.1 19.95 0
O®3 26178 0.00 0.00 0.00 20.11.2009 1218 0 0 13.04 19.95 0
O®3 26198 96.25 0.00 6.74 02.11.2012 2296 10 70 649 036 42.58 60 0
O3 27019 0.00 0.00 5.46 18.07.2007 362 0 0 0.55 49.86 0
O3 27020 0.00 0.00 5.79 08.08.2007 383 0 0 44.65 49.86 0
O3 27025 100.98 0.05 5.43 13.06.2007 327 2 4624 875 7.1 17.45 0
O3 27026 0.00 0.00 6.33 11.03.2009 964 0 0 7.6 18.7 0
O®d3 28002 0.00 0.00 4.18 12.03.2008 600 0 0 35.07 49.86 0
O®3 28003 0.00 0.00 4.65 16.04.2008 635 0 0 2548 49.86 0
O®3 28004 0.00 0.00 5.73 13.05.2009 1027 0 0 17.81 49.86 0
O®3 28005 0.00 0.00 6.29 03.06.2009 1048 0 0 12.05 49.86 0
O®3 45001 0.00 0.00 3.80 15.11.2006 117 0 0 445 6.23 0
O®3 45002 100.24 -0.31 2.64 02.08.2006 12 1 43604 444 13.97 14.96 0
O®3 46001 105.46 -0.04 6.00 10.09.2008 782 4 51727 056 10.14 24.93 0
O®3 46002 109.50 0.09 6.59 08.08.2012 2210 1 4811430 42.74 49.86 0
O®d3 46003 111.56 0.10 6.35 14.07.2010 1454 5 122703 000 0.55 49.86 0
O®d3 46005 0.00 0.00 7.10 09.01.2019 4555 0 0 0 0 0
O3 46010 0.00 0.00 7.84 17.05.2028 7971 0 0 0 0 0
O®3 46011 0.00 0.00 7.23 20.08.2025 6970 0 0 0 0 0
O®d3 46012 0.00 0.00 7.48 05.09.2029 8447 0 0 9.59 12.08 0
O®3 46014 108.58 -0.01 6.73 29.08.2018 4422 20 228 951 344 35.07 49.86 0
O®3 46017 105.89 -0.52 6.72 03.08.2016 3666 9 29746703 16.03 22.44 0
O®3 46018 109.83 -0.02 6.85 24.11.2021 5605 19 108 893 172 9.63 23.68 0
O®3 46020 100.09 0.14 7.01 06.02.2036 10792 3 2704 411 29.7 34.65 0
O®3 48001 0.00 0.00 7.21 31.10.2018 4485 0 0 54.14 79.78 0
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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. /AHanNUTUUYECKUn otaen Ten 232-
9966, mail: research@open.ru.

"Bpokepckuin gom OTkpbITHME", www.bdopen.ru, Ten. (495) 232-9966, e-mail: research@open.ru



