EPOKEPCHMIA AOM

AOTKPbITHE

E>xeqHeBHbIA 0630p pbiHKa py6neBbix o6namraumi 28 nionsa 2006 r.

HoBoctn

OCHOBHbIE MHANKATOPbI

3HavyeHue n3Mm.

= CtaBka 1-ro kynoHa paeblTHOro Bbinycka 3-neTHuX obnuraumii 000 RUR/USD 26.8431 -0.1447
"MJIK-OuHaHc" (pouvepHsas komnanusa 3A0 "MockoBckas JNIM3MHIoBasi RUR/EUR 341713 0.2422
komnaHusa") obbemom smuccmmn 550 MnH. pybner no wutoraMm aykuMOHa EUR/USD 1.2688 -0.0052
6blna ycTaHoBIeHa Ha ypoBHe 12% rogosbix. TakuMm 06pa3oM, AOXOAHOCTb usm. 6.n.
BbINyCKa K 9-MecsiyHoi odepTe cocTasuna 12,55% rooBbiX. RCBI 100.7 o
MIACR 1 geHb, % 2.16 23
Mockea 39, YTM % rog. 7.07 -4
» HoBocubupckas obnactb noracmna obnurauuu 1-u cepum Ha cymmy 1,5 RUS30, YTM % rog. 6.13 3
Mnpa. pybnen. Kpome Toro, pernoH eoinaatun 49,935 mnH. pybnen B cuert UST10, YTM % rog. 5.04 1
noraweHus nocnegHero, 12-ro, KynoHa o6bnuraumii. Ha oOAHY LeEHHYlo OcTaTku Ha K/c, MApA. py6. 13M.%
6yMary HOMMHa bHOW CTOMMOCTbIO 1 ThiC. pybnei BbinnayveHo 33,29 pybns no Pocecun 356.0 1.40
NCX0As U3 CTaBKM KynoHa 13,5% roaoBbIX. no Mockee 2411 0.79
[enoauntbl 6aHKoOB 198.0 -14.14
= 000 "M.Bngeo ®uHaHC" (BxoauT B TOproeyto cetb "M.Buaeo") npuHano (E)f;:: TOpros, Wik py6. T738 557
peweHne o Bbinycke AebloTHOro obnnrauMoHHOro 3aiMMa Ha 2 Mpa. PMC 9193 4.35
py6neii. Cpok obpauweHuns obnuraumin coctaBut 1092 aHs. PEMNO 0 0.00
003 1399 3920
= ToproBas ceTb "[uKcu" nnaHvpyeTr pasMecTUTb BTOPOM BbIMyCK Kypcbi BanioT
obnuraumn Ha 4 mnpa. pybnen. Cpok obpalweHus obnuraumin coctaBuT 3
roga. RUR/USD (npaBas wkana)
usD EUR/USD (neBas Lukana) RUR
13 27.5
1.28 27.3
KoprnopaTuBHble U MyHMLUMNaNbHble o6auraumm
B yerBepr ueHbl pyb6neBbix obavrauMi  NpenMyLLECTBEHHO 128 2
noBbIWanMCb Ha (OHE BbICOKOM AaKTUBHOCTM TOProB. BbICOKMM cnpocom 1.24 26.9
rnosib30Banunch 6ymarm rnepsoro swenoHa " KOMMaHui
TEeNeKOMMYHMKAUMOHHOro  cekTopa. [loadepxky py6nesbiM 6ymaram 122 ———A—————+1 267
10man 30ma 20 mioH 10 wuon 28 mon

okasblBana 6naronpusaTHas o6CTaHOBKa Ha pblHKE BHELWIHEro rocaosra, rae
LeHbl  poccuickmx rocbymar pocnu  BCnes 3@ aMepUMKaHCKMMMU
KasHavyencknumn obssaTtenbCcTBaMn Ha oOHe pocTa YBEPEHHOCTM B TOM, YTO
OPC CLUA BO3bMeT nay3y B MOBbIWEHUM y4yeTHOM cTaBku. OgHako pocT

OcTtaTkm Ha k/c, mnpa. py6.

Poccus Oenosutel mppg.

% MIACR 1 peHb, % 6
CTaBOK MO MeX6aHKOBCKUM KpeauTaM HakaHyHe MpeAcTosLWUX HanoroBbixX 20 LA
BbINNAT cAepXxmBana pocT ueH. O6beM TOPros Mo KOPNOPaTMBHBLIM W 600
MyHUUMNanbHbiM 6yMaram B 4eTBepr MnpakTUYeCKM He WU3MEHUNCS W 15 500
coctasun 10,3 mnpa. pybnen npotus 10 mnpa. py6. aHem paHee. 10 W‘\/\/\_\_ 400
CerogHs Ha pblHKe pybneBbix 06AWraumMii LeHbl CYLWeCTBEHHO He 300
W3MEHATCA, NpuM STOM €AMHOro ABMXXEHUSI Ha [JOSIrOBOM pblHKE He 5 200
cnoxuTcs. MNMo3UTUBHOMY BIIMSIHWMIO OT POCTa LeH POCCMINCKMX €BPO6OHA0B . ;00
6yneT NpoTMBOCTOSATb  CHWMXeHMe  pybneBol  NNMKBUMAHOCTM  U3-3a 10 mas | 30 man 20 won 10 won 28 won

NpoBOAUMBIX CEroAHA HanoroBbiX BblMaT, KOTOPblE€ OTBJIEKYT BHUMAHUE U
cpeacTtea UrpokoB OT A0NTOBOIro pbiHKaA.

Cnpapa Poccusa 30 n US Treasures 10

Cnpag Rus30 k UST10 6.n.
« « 135
Cob6biTuA pbiHKa py6neBbix o6nuraumini Ha 6anikanume aHU
Bbinyck Cob6biTne 125
28 20KO 2 Bbinnata no 1-my kynoHy CraBka KynoHa: 10.5% roaosbix 115
YXK 2 Bbinnata no 2-mMy kynoHy CraBka KynoHa: 10% rogosbix
Mocksa 31047 Bbinnata no 3-my kynoHy CraBka KynoHa: 10% rogosbix 105
30 MockBa 27041 Bbinnata no 4-mMy kynoHy CraBka KyrnoHa: 10% rogosbix
" T . T . T . 95

MNHAaeKC KopnopaTUBHbIX Bamxaiilume oepTbl M NorawwieHns

o6nauraumn MMBB (RCBI)

27 11 25 8 22 6 20

O6bem ToproB Ha MMBB, MnH. py6.

Aneit no mBupka I PMNC mWPEMO
Bymara Oox-Tb LleHa HKO noraweHus/ 20
OBbem, MrH. pyb. (NpaBas Lwkana) ohepmbi
Vipexc RCBI (nesas uana) AR 07 7752 700.07 56.08 9
1013 500 CaTypHUH-1 8.68 100.20 70.27 11 15
BuHanWHB-1 11.00 100.00 58.3 21
1011 400 CauMWTBpio®  10.90 100.50 56.99 21 %
100.9 300 LUHT-01 061 9.82 100.50 27.18 28 g
1007 200 Mupakc 01 3.54 100.70  52.4 28 5g
| e e o LLLPEETEREEEERET TP
1005 100 AkyTCKIH-1 6.59 100.75 55.23 37 0
100.3 aluaalgl th {1 BEAMBSSHA ERVRRATRRIANRIRHY 9dKO-01 06 8.92 99.90 30.47 42 29 nioH 6 nion 13wmon  20won 27 wion
Gmail 29maii 19moH Twon 27 won Bantumop01 9.99 99.00 1.34 42

Kypcus — ogpepTa.
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KopnopaTuBHble o6aurauum

IOTK-02 06.
NukomJlapa1
HM3 1 o6bn.
CY-155 106
Baronmaw 1
PycCtaHp-4
AKUBAHK-1
HWATON 01
MoTop®uH-1
ApamaH®206

Mera®oH206
MWA-106
ANXK 606
PycTekc 2
FA3MPOM A3
CTUH®pMH-01
Cnaptak T
CY3K-02
CMAPTC 02
BnrTnkBT-3

Jlykonn2o06n
Matepoud 2
PycAn®-3s
CubTnk-706
®CK ESC-02
®CK EQC-03
FA3MPOM A4
MoxeTka®-1
BnrTnkBT-2
BaHkCOKO 301

YTM
8.11
9.42
11.83
11.43
10.73

8.55
12.34

9.56
11.94
11.51

YIM
7.46

7.85
13.98
8.05
16.52
15.48
9.36
14.37
8.6

Jinpepbl pocta/napeHna*

LieHa 3akp.
101.3
102.5

99.5
99.69
105.1

99.8
100.4

100.85
100.38
100.15

LleHa 3akp.

101.3
102
98.75
98.75
100.1
100
99.71
99.7
100.01
100.2

LleHa 3akKp.

100.92
102.5
98.85
99.95
102.45
99.43
103.7
99.95
100.15

100

MyHuuMnanbHble o6auraumm

ApO6n-06
MTlop39-06
AkyT-06 06
Ya-200406
Ml op44-06
BopoHex062
MpkO6n-a02
Bonrorp 01
HwuxropO6n2
KpacHApKp2

BopoHexO6n
KpacApck05
HoBcunb6 306
ApO6n-02
HoBcn606n2
KpacApck04
BonrorpO61
Moc.o6n.58
Caxa(AkyT)
TBepO6n 05

Moc.o6n.38
Moc.o6n.68
KpacHApKp3
Ml op39-06
BenrO6 306
Bonrorp 01
Yysawwns-03
Ml op44-06
BopoHex062
HoBcunb6 206

* - Mo nToram Toproe Ha MMBB

YTM
8.18
7.07
7.56
7.75
7.05
7.96
7.15
7.95
7.66

7.9

YTM
8.56
7.96
7.85
7.62
7.74
8.72
8.39
7.23

8.04

YTM
6.54
7.48
7.36
7.07
8.22
7.95
7.41
7.05
7.96
7.73

HKO
48.62
20.54
48.82

8.05
12.95
33.23
31.46
12.16
41.42
19.42

HKL

26.95
1.88
2.43
48.9
1.1

49.97
0.39
16.3

11.89

11.88

[o noraw.
195
483

1298
246
693
585

1001
873
966

1393

Lo noratu.

258
2247
2910

952

175

614

545

203

334
1587

Obopor, pyb.
1512 526
1993 128

995

4 984 500

718 138

1889 890

9 538 000

5042 500

271 026

8 973 825
Obopor, pyb.

17 727 500

149 940

988

3 456 250

1001

672 059

997

5000 997

12 375 677

15134 815

Jinpepsbl no o6opoty*

HKL
12.91
9.43
25.25
15.17
6.78
7.98
36.48
20.52
11.46
0

Ho noratu.
1209
1601
787
028
426
869
294
022
587
637

-

-

QObopoT, pyb.
50 511 009
44 154 145
39 540 989
34 996 997
33 809 476
29 704 090
28 632 853
24 993 750
24 038 502
20 150 000

Jinpepbl pocta/napeHna*

Llena 3akp.
98.7
108.8
107.45
104.1
108.74
111.5
100.34
103.15
103.7
100.8
LieHa 3akp.

106.09
100
112.1
104.8
107.3
101
106.25
107.2
100.4
100.3

LleHa 3akp.

104.61
106.5

99.2
108.8
101.45
103.15
101.01
108.74
111.5
101.59

HKL
21.28
1.64
19.18
14.01
9.04
14.6
8.38
1.86
23.85
0.3
HKA
15.32
16.96
5.34
8.05
20.41
0
1.5
23.42
1.52
12.2

[o noraw.
1727
2916
1386

677
3 254
1057

42
721
829
91

Mo noratu.

506

814
1083

341

490

92
1421
1342
2450
857

O6opor, py6.

527 058
18 353 523
4 298 000
1041 000
10 858 304
10 573 930
5050 596
11 346 000
771127
101 808
O6opor, pyb.
2 250 892
1000 000
224 200
680 152
867 357
1010
269 875
5549 446
1506 500
1003

Jinpepsbl no o6opoty*

HKAO
47.62
22.93
21.67

1.64
16.3
1.86
3.6
9.04
14.6
16.77

[o noraw.
388
1727
797
2916
1567
721
260
3254
1057
133

O6opoT, pyb.
71201 750
34 076 630
23 835 260
18 353 523
15217 500
11 346 000
11111 100
10 858 304
10 573 930

9 255 665

Kon-Bo caenok
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Kon-Bo caenok
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N3meH. ueHbl, %
0.59
0.49
0.49
0.33
0.28
0.26
0.25
0.25
0.25
0.20

N3MeH. ueHbl, %
-1.17
-1.07
-1.05
-1.04
-1.04
-1.01
-0.78
-0.55
-0.51
-0.38

N3MeH. ueHbl, %
-0.13
0.00
-0.07
0.00
0.15
0.08
0.14
0.00
0.14
-0.20

M3meH. ueHsbl, %

= = NN W
0O WwWwwo

18

[eNelololNolNolNo N Nl

0.10
N3meH. ueHbl, %
-1.03
-0.70
-0.36
-0.29
-0.28
-0.25
-0.19
-0.14
-0.10
-0.10

N3MeH. LeHbl, %
0.09
0.09
0.05
0.23
0.00
0.10
0.01
0.18
0.18
0.06
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UTOrn ToproB KOpNopaTMBHbLIMMU U pernoHanbHbiMu obnmraumamm Ha MMBB* (27.07.2006)

LleHa, % ot

HOMMHana
TenekoMMyHUKaLumn
C3Tenek306 101.70
CMAPTC 03 100.35
TaTtTtenekom 102.50
LentpTen-3 100.60
LentpTen-4 112.85
FOTK-02 06. 100.71
FOTK-03 06. 101.65
BaHku
3eHuT 106N 100.00
POCBAHK-1 101.20
PycCtaHa-3 100.00
XK® BaHk-2 99.90
[Oo6biBalowme
FA3MNPOM A3 101.15
FA3MNPOM A5 101.00
FA3MNPOM A6 99.90
Tlykonn2o6n 101.05
HIK UTEPA 101.25
Jlekrasi NPpOMbILWEHHOCTb
Bantumop01 99.00
KpBocTt-UHB 101.40
Oro-arpo-1 101.49
PycTekcTtun 101.11
CaHWHTBpo® 100.38
MeTannyprus
Meuen T[-1 92.00
MeuenCr1o6 100.05
OMK 1 06 101.80
PycAn®-28 100.60
TYM 0206n. 100.00
YTN3 0106 102.25
MawunHocTpoeHue
ABTOBAS3 06 101.00
NxABTO-01 99.05
Mulr-® obn. 101.00
OMS3 - 4 06 101.20
dHepreTuka
bawkupaH2s 100.90
JleHaHepr01 100.90
CepandH-1 100.50
SCK ESC-01 102.80
MyHuuunanbHbie
KOMW 78 06 105.20
JleHO6n-306 128.97
Mlop39-06 108.55
Moc.o6n.48 110.29
Moc.o6n.58 107.35
HwxropO6n1 101.00
Hoecunb 206 101.59
Hoecnb606n2 107.35
ApO6n-03 101.25

14.19
44.04
25.46
44.66
60.49
48.62
32.85

27.40
41.56
35.67
16.77

1.1
22.22
31.99
12.91
13.36

1.42
48.21
34.65
69.53
58.05

6.18
9.49
12.35
14.90
14.69
9.37

40.83
39.28
14.38
57.39

40.08
27.52
42.29

8.92

21.37
15.16

1.64

0.60
23.42
27.48
16.77
20.41
16.11

* - Hanbonee NUKBUAHLIMWU BbIMYCKaMW.

NU3am.
HKQO, py6. ueHbl, %

0.19

0.23
0.01
-0.14

0.06
-0.28

[oxoaHOCTb K
noraweHuro, %
rogoBbIX

8.35
11.89
8.72
7.84
-1
8.11
9.52

8.13
7.11
8.42
8.61

8.05

6.8
7.11
7.05
9.06

10.69
9.156
13.36
9.27
5.51

8.88
5.53
8.27
7.34
9.91
8.35

7.44
12.6
9.58
1.63

8
9.41
9.81
6.61

8.38
7.66
7.07
7.02
7.23
8.19
7.73
7.74

7.9

O6bem Topros,

pyb6.

0

512 959
3187 695
0

5810 459
1512 526
7728 380

0

0

5000 000
2000

1001

0

12 250 749
50 511 009
101 100

0
0
1872 806
8290 127
0

0
0
5935 055
0
0
0

0
1320 806
2 850 425
0

0
3024 470
0
1030 000

0

0

18 353 523
442 303

5 549 446
0

9 255 665
867 357

0

Kon-Bo
caenok

N WO OoONWO

N = OO

ogwoo
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-
o

o © oo

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
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E>xeaHeBHbIN 0630p pbiHKa py6neBbix 06anraumm

NNocynapcrBeHHble o6nuraumm

KoTupoBkn 6onblMHCTBA BbinyckoB O®3 B ueTBepr BbIpoCAM Ha ¢oHe 6naronpusTHOM O6CTAaHOBKM Ha
BHELWHMX pbiHKax. Pybnesble rocbymarn pocnu Bcnen 3a poCCUMACKMMU eBpoobnuraumsamu, KoTopble B CBOK oyepeib
AOpOoXanu BMeCTe C aMepuKaHCKMMK KasHauvyelckmmm obs3aTtenbCTBaMm Ha GOHe BO3pOCLUEN YBEPEHHOCTUM B
HacCTynJIeHUM Mnay3bl B UMKE MNOBbIWEHUS yyeTHol ctaBkn OPC CLUA. O6bem TOproB Ha pbiHke O®3 coctaBun 1,4

mMnpa. pyénen npotms 1,1 mnpa. pybnei HakaHyHe.

CerogHsi Ha pblHke O®3 CyLEeCTBEHHbIX M3MEHEHWI He OXMAAEeTCsl, MOCKONbKY MO3UTUBHOE BIIUSIHWME CO
CTOPOHbl BHELWHero pblHKa 6yAeT YypaBHOBELIEHO CHWMXKEHMeM py6neBoi JIMKBMAHOCTM WM POCTOM CTABOK MO

MeXxx6aHKOBCKMM Kpeauntam B CBA3U C NpoBeAEHUEM HANOroBbiX BbiNaaT.

Llena
nocnegH. Pasvep [aTta Bbinn.
caoenku, % Nam-e LNoxogH., OaTa OHen pno Kon-Bo HKLO, KynoHa, Kyn.,
Bbinyck OT. HOM. ueHbl, % % roa noraweHna noraweHna caenok O6opor, pyb. pyb6. pyb6. rrrrmmAag

OBP 04002 0.00 0.00 3.82 23.06.2009 1062 0 0 0 0 0
OBP 04003 98.12 -0.09 4.96 22.09.2009 1153 4 98 143 957 0 0 0
O®3 25057 103.73 -0.07 6.35 20.01.2010 1273 4 25944 946 0.2 18.45 0
O®3 25058 100.80 0.08 5.95 30.04.2008 643 15 372909 679 14.67 15.71 0
O®3 25059 98.89 0.03 6.54 19.01.2011 1637 6 52654425 0.17 15.21 0
O®3 25060 99.15 0.07 6.28 29.04.2009 1007 5 41627 229 13.51 14.46 0
O3 26175 0.00 0.00 4.94 20.11.2006 116 0 0 13.59 19.95 0
O3 26176 0.00 0.00 0.00 20.11.2007 481 0 0 13.54 19.95 0
O3 26177 0.00 0.00 0.00 20.11.2008 847 0 0 13.43 19.95 0
O®3 26178 0.00 0.00 0.00 20.11.2009 1212 0 0 13.37 19.95 0
O®3 26198 96.30 -0.10 6.73 02.11.2012 2290 3 4816 932 43.56 60 0
O®3 27019 104.00 -0.38 5.80 18.07.2007 356 14 149 688 386 2.19 49.86 0
O®3 27020 104.40 0.09 5.63 08.08.2007 377 2 9396 000 46.3 49.86 0
O3 27025 0.00 0.00 5.49 13.06.2007 321 0 0 8.25 17.45 0
O®3 27026 101.50 -0.10 6.23 11.03.2009 958 5 20024935 8.84 18.7 0
O®3 28002 0.00 0.00 4.12 12.03.2008 594 0 0 36.71 49.86 0
O®3 28003 0.00 0.00 4.60 16.04.2008 629 0 0 27.12 49.86 0
O3 28004 0.00 0.00 5.71 13.05.2009 1021 0 0 19.45 49.86 0
O®3 28005 0.00 0.00 6.27 03.06.2009 1042 0 0 13.7 49.86 0
O®3 45001 0.00 0.00 4.40 15.11.2006 111 0 0 4.86 6.23 0
O®d3 45002 0.00 0.00 0.59 02.08.2006 6 0 0 14.47 14.96 0
O®3 46001 105.40 0.09 5.99 10.09.2008 776 8 31323445 11.78 24.93 0
O®3 46002 109.62 0.15 6.56 08.08.2012 2204 19 252 189 244 44.38 49.86 0
O®3 46003 111.58 0.07 6.32 14.07.2010 1448 11 29362465 2.19 49.86 0
O®3 46005 44.98 0.51 7.03 09.01.2019 4549 2 607 228 0 0 0
O®3 46010 0.00 0.00 7.85 17.05.2028 7965 0 0 0 0 0
O3 46011 0.00 0.00 7.24 20.08.2025 6964 0 0 0 0 0
O®d3 46012 0.00 0.00 7.48 05.09.2029 8441 0 0 9.79 12.08 0
O®3 46014 108.72 -0.03 6.70 29.08.2018 4416 16 155 855 446 36.71 49.86 0
O®d3 46017 105.95 0.09 6.70 03.08.2016 3660 13 23273947 17.51 22.44 0
O®3 46018 110.08 0.03 6.82 24.11.2021 5599 20 210 353 810 11.19 23.68 0
O®3 46020 100.25 0.15 7.00 06.02.2036 10786 15 18 850 283 30.84 34.65 0
O®3 48001 0.00 0.00 7.21 31.10.2018 4479 0 0 5545 79.78 0
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KpuBaa poxoaHocTu o6auraymin 1-ro swesnioHa
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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.
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