EPOKEPCHMIA AOM

AOTKPbITHE

E>xeaHeBHbI 0630p pbiHKa pybneBbix 06auraummn 31 suBapsa 2007 r.
HoBoctu OCHOBHbIe UHANKATOPbI
. 3HayeHne n3M.
= OAO "HMNO "CraypH" BbINyCTUT 7-neTHne obnuraumm 3-i1 cepumn RUR/USD 265331 -0.0416
o6bemom ammccum 3,5 mnpa pybnen. Mo oTkpbiTon noanucke Ha ®6 MMBbB RUR/EUR 34.3896  0.0684
naaHupyeTcsa pasmectutb 3,5 MAH obnauraumin No HOMMHaNBLHOW CTOMMOCTH EUR/USD 1.2950  -0.0010
B 1 Tbic. pybnen. O6nuraumm norawatoTtcs B 2555-n aeHb c AaTbl Hadana nsm. 6.n.
pasMeLLeHus. RCBI 100.78 -25
MIACR 1 geHb, % 5.79 112
.\ Y Mockea 39, YTM % roa. 6.73 -1
= 000 'I:aTVIVHK-d)MHch (KasaHb) ycTaHoBunio CTaBkn 3-4-ro KynoHos RUS30, YTM % roa. 591 1
obnurauymn 1-n cepum obbemom ammccnm 500 maH pybnein Ha ypoBHe 11% UST10, YTM % rog. 487 2
rofoBsbiX. Pasmep Bbinnatel Ha oAHy ByMary B pamMkax noralleHus Kaxzaoro OcTaTku Ha K/c, Mipa. py6. nam.%
M3 3TUX KYMNoHOB cocTasnsieT 54,85 py6ns. no Poccuu 4214 9.77
no Mockse 297.7 12.38
[Oenoantbl 6aHkoB 92.3 -18.39

= OAO "ABTOBA3" ycTaHOBWIO CTaBku 7-9 KynoHOB obnuraumin 2-m cepum

o O6Bbem Topros, MJiH. py6.
o6beMoM amuccmn 3 Mnpa pybnen B pasmepe 1% rogoBbix. Bbinnata Ha Evpwa 5553 YY)
oAHy obnuraunto HoMnHanom 1 Teic. pybnein coctasut 4 pybna 99 koneex. PrC 7871 16.66
PENO 0 0.00
= OAO '"Jluneukun MeTannypruyecku 3asog "CsoboaHbii  cokon" 0%3 4509 77557
(Jlnneuk) BbInycTuT obnuraummn 3-n cepum Ha 1,2 mnpa py6nei. Mo Kypcbi BanioT

OTKpbITOM noanucke Ha ®Bb MMBB nnaHupyetca pasmectutb 1,2 MIH
06nUraumii N0 HOMUHANbHOM CTOMMOCTM B 1 TbiC. py6neit. O6nuraumu Eﬁgb’gg(”paaa”m“ana)
ﬂeBaﬂLlJKana

norawatotcst B 1456-i aeHb C AaTbl Hayana pasMeLleHus. g’gf RUR

13 26.8

266

KopnopaTuBHble U MyHMLUMUNaNbHble 06uraumm 1.28 264
1.26 26.2

Bo BTOPHMK KOTMPOBKM Ha pblHKe pybneBbix obnurayum 124 . 260
NpeMMyLLEeCTBEHHO CHMXanncb Ha @doHe CcoXpaHeHuss HebnaronpuaTHOM 3H0ﬂ 24H0ﬂ 14,q,e|< 11;"45 .
obctaHoBkM. CtaBkm no MexbaHKOBCKMM KpeauTaMm ewe 6Gonblue
NMOBbLICMINCL, YTO OKasblBano AaBfieHWEe Ha A[O0NroBol pbIHOK. HexBaTky OcrtaTkm Ha K/c, mapa. py6.
pybneini B  yCnoBuMsIX BbICOKMX CTaBoK 6aHKM  KOMMNEHCMpPOoBaIu

o [enos3utbl

3aMMCTBOBaHMSAMM Ha ayKumoHax npsiMmoro PEMNO, roe cyMMapHbi 06bem " Pocona =~ R
caoenok BYyepa coctaBun noytm 17 wmnpa py6bnein. ToMmMmo  3Toro 25
COXpaHWI0Cb JAaBfiEHUWE CO CTOPOHbl BHELWHEero pblHKa. HecmoTpsa Ha 20 750
npeacrosiwyo nybnukauuto utoroB 3acepaHmsa ®PC CLUA, amepukaHckue 600
rocéymaru nmwb HEMHOIO NPMOCTAaHOBUIN CBOE CHUXKEHME. 15 M 450

O6beM TOPros NO KOPNOPATMBHBLIM U MyHUUMManbHbIM 06aMraunam Bo 10 300
BTOpHMK coctasun 10,4 mnpa py6bnen npotms 8,5 mnpa pybnein gHem 5 150
paHee. ol MM

CeroaHs CyLleCcTBEHHbIX MepeMeH Ha pblHKe pybneBbix obnuraymin He
oxupaetrca. OT nOKynok uWHBecTopbl 6yayT BO34epXuBaTbCs W3-3a

3HoA 24 Hoa 14 pek 11 aHB 31 aHB

yxyaweHnss o6CTaHOBKM Ha AEHEXHOM pblHKe, rAe CTaBku 1o Cnpaa Poccusa 30 n US Treasures 10
MeX6aHKOBCKMM KpeauTaM MOryT ele noBbicUTbCA. OpMeHTUpbl €O
CTOPOHbI BHELUHEro A0froBOro pbiHKa 6yAyT OTCYTCTBOBaTb, MOCKObKY Cnpa Rus30 x UST10 836
HakaHyHe o06bsBNEeHUS pelleHnus no BOMpocy y4yeTHon crtaBku B CLUA
WHBECTOPbl CHU3AT aKTUBHOCTb. 110
Co6biTUA pbiHKa py6neBbix o6nuraumii Ha 6nnxkamume gHU 100
AaTa Bbinyck KynoH, Co6biTne 06bem, MIH py6
31 Mmnnosusa-®uHaHc 1 56.35 16.91 ‘ : ‘ ‘ : : ‘ 90
25 8 22 6 20 3 17

OKT HOA HOA AekK AekK AHB AHB

UHaeKkc kopnopaTUBHbIX Cnpaa O®3 46017 n Poccusa 30
o6nuraumii MMBE (RCBI) O6bem Topros Ha MMBB, MnH. py6. . 06846017 x Russo .
.n.
mBupka ©PNC  WPEMO rbsA KRus
O6bem, MITH. pyb. (NpaBas Lkana) 10(
WHpexc RCBI (neeas wkana) 35
30
1015 600 2% 90
1013 500 20 &
400 15 & 80
101.1 g
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EPOKEPCHMIA AOM

AOTKPBITHE

E>xeAHeBHbIW 0630p pbliHKa py6neBbiX 06auraumm

KopnopaTuBHbie o6nurauum

TepHa-® 01
PECTOPAHC2
CaxapKo 01
EBpocepsuc
LHT-03 o6n
KUT®unbank
Cnaptak T
Y3MncC 01
CtpTplraso1
M-MHOYCTP

PyccHedTb1
MpoTekduH1
Oukcn®unn-1
JIOKOBaHk 2
TaTtaHepro1
MWA-106
O®KO-02 06
NMM3 01
MoTop®uH-1
CeBKasHa-1

MmMocCtp-2
XK® BaHk-4
P>X[-0506n
PKC-01
BoctCepB®1
PyccHedTb1
FA3MPOM A8
MpomTp0206
CunbTnk-706
MBugeo®-01

YTM
1.06
10.38
13.19
14.25
9.62
8.42
12.71
13.64
8.57
12.39

YTM
15.56
9.59
12.08
11.72
8.13

10.69
10.27
12.25
11.68

YTM
10.13
9.88
6.78
8.58
11.27
15.56
7.17
10.91
7.87
10.49

Jinaepbl pocta/nageHua*

LleHa 3akp.
99.95
100
99.92
99.74
100.89
102.98
100.6
98.5
101.55
100.75

LleHa 3akp.
90.9
98.85
92.01
99.5
101.75
102.35
100.07
100
100.03
99.7

LieHa 3akp.
100.95
100.65

100
100.75
100
90.9
99.8
100.25
101.9
99.8

MyHuMUMnanbHble 06Mraumm

Ml op40-06

KanyxO6n-2
BenrO6 306

Y®A-200606
Ya-200406
TynbckO6 1

NpkO6GN31-2
NpkO6n31-4
BopoHexO6n
NuneukO6n4

HoBcunb 306
BawkopT406
Hoecun60-05
MaragaH-06
KOMMW 58 06
Horunnck-02
BopoHex063
MTlop31-06
KOMW 88 06
Yysawwna-05

TynbckO6 1
Mlop40-06
BawkopT406
Moc.o6n.58
MTlop44-06
KasaHb0606
XaHTMaH506
Moc.o6n.38
Horunnek-02
HoBcn60O6n2

* - Mo utoram Toproe Ha MMBB

YTM
5.87
8.05

8.12
7.76
7.51
8.17
8.23
7.72
7.84

YTM

7.9
7.55
7.72
8.95
7.22
9.51

6.07
7.49
7.48

YIM
7.51
5.87
7.55
6.76
6.75
8.16
5.91
6.21
9.51
7.61

HKL,
1.15
7.4
26.9
15.25
7.21
12.05
2.14
15.45
8.94
54.03
HKL,
11.66
20.24
33.2

1.9
43.07
7.66

Jivaepbl

HKO
41.27
3.54
0.91
27.64
41.55
11.66
17.07
28.86
16.35
18.9

Ho noraw.
686
519

1015
322
792
688
358

1227
512

1659

Ho noratu.

1410

1737

1507
448
408

2 060

1088
903
779
975

Obopor, pyb.
1000 460
6 000 000
1698 410
1010 283

20174

18 520 400
3502 105
589 030
34 026 535
20 103
Obopor, pyb.
71463 934
1985

475 592
9701 400
10 579 249
33776

23 583 820
300 000

4 501 450
997

no o6opoTty*

[o noraw.
1507
1716
723
806
954
1410
731
722
841
1023

- A

O6opor, pyb.
157 149 928
138 801 741
130 118 992
110 825 000
100 000 000

71463 934
58 901 000
51127 500
50 950 000
49 970 998

JNinpepbl pocta/napeHna*

Llena 3akp.
103.05
102.35
101.65

101.1
103
102.6
99.8
99.8
104.6
100.8

LleHa 3akp.
109.75
100.35

101.2
103.5
105.15
102.13
107.4
101.2
100.1
101.85

LleHa 3akp.
102.6
103.05
100.35
106.99
109.4
100.22
107.73
102.6
102.13
104.7

HKO
1.1
13.43
17.45
8.98
15.38
7.68
17.01
17.41
17.1
1.52
HKLO
6.77
30.33
9.78
12.96
13.18
44.37
8.14
19.46
36.25
12.04

Jivaepbi

HKL
7.68
1.1
30.33
24.45
10.14
15.83
21.37
49.12
44.37
22.23

[o noraw.
269
1672
1380
1053
490
880
632
1212
319
1631
[o noraw.
896
226
1050
594
328
934
1609
110
3229
1587

O6opor, py6.

15980 155
10 235
5895 400
303 300
1030

37 964 353
4 871 836
2 554 880
1442 526
403 200
O6opoT, pyb.
886 779
13 357 588
5060

382 950
841 450
10 211 500
5 368 926
351 164
200 200
1527 000

no o6opoTty*

Ho noratu.
880
269
226

1155
3067
942
483
201
934
303

OboporT, pyob.
37 964 353
15980 155
13 357 588
12 036 375
12 003 600
11523 110
10 771 500
10 259 800
10 211 500

7 644 640

Kon-Bo caenok
2
2
13

N
N

-
I\JN(OI\.)(A)

Kon-Bo caenok
63

Kos-Bo caenok
3

Kon-Bo caenok

= NW-=aN

2
1
Kon-Bo caenok

NN =2 o

N_;_\S

Kon-Bo caenok
22

N

NNNNMNNBAN®WO

N3MeH. ueHbl, %
4.13
1.01
0.93
0.65
0.64
0.52
0.50
0.50
0.45
0.45

VI3MeH. ueHbl, %
-5.31
-1.15
-0.85
-0.75
-0.65
-0.58
-0.43
-0.40
-0.37
-0.37

N3MeH. ueHbl, %
-0.01
0.05
0.05
-0.07
0.00
-5.31
0.00
-0.03
-0.10
-0.20

M3meH. ueHbl, %
0.54
0.24
0.20
0.20
0.15
0.10
0.10
0.10
0.10
0.10

N3MeH. LueHbl, %
-0.45
-0.35
-0.25
-0.23
-0.18
-0.17
-0.17
-0.15
-0.15
-0.14

N3MeH. ueHbl, %
0.10
0.54
-0.35
-0.01
-0.05
0.09
-0.04
0.01
-0.17
-0.07
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EPOKEPCHMIA AOM

AOTKPbITHE

E>xeaHeBHbIN 0630p pbiHKa py6neBbix 06anraumm

WUtorn Topros KopnopaTtuBHbIMMU U permoHasibHbiMyu o6nmraumamm Ha MMBB* (30.01.2007)
JdoxoaHOCTb K

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

HOMWHana pyb6. ueHbl, % roaoBbIX pyb6. MoraweHwne Odepra
TenekoMMyHUKauum
BnrTnkBT-3 102.45 13.04 0 7.65 0 30.11.2010
HOanbCB3206 102.65 13.34 0 8.06 0 30.05.2012 02.06.2010
CnbTnk-606 100.60 28.17 0 7.58 0 16.09.2010 18.09.2008
YpCW cep07 101.40 30.61 0 7.81 0 13.03.2012 17.03.2009
LleHTpTen-4 114.00 62.01 0.1 7.77 3479590 21.08.2009
FOTK-03 06. 102.00 34.04 0.02 7.95 8217595 10.10.2009 09.10.2007
HOTK-04 06. 103.40 11.84 0 8.19 187 983  09.12.2009
BaHkun
[asnpomb 1 99.23  35.01 0 7.46 0 27.01.2011
KUTdunbaHnk 102.45 12.05 0.52 8.42 18 520 400 18.12.2008
MKB 0206n 100.15 15.39 -0.15 10.64 4 000 000 04.06.2009 06.12.2007
HOMOC 78 100.40 9.49 0 7.91 0 16.06.2009 18.12.2007
Poccenxb 2 101.66 14.84 -0.08 7.6 13480489 16.02.2011
PycCtaHa-3 99.95 36.82 0 8.65 0 22.08.2007
Cwubakagem?2 100.55 12.60 0 8.89 9004 800 12.12.2008 15.06.2007
Cubakagem3 100.67 14.20 0 9.48 0 04.06.2009
HedTb 1 ras
FA3MPOM A4 104.00 37.61 -0.21 6.93 1933110 10.02.2010
FA3MPOM A5 101.17  23.26 -0.17 6.15 5760598 09.10.2007
FA3MPOM A6 100.20 32.94 0.15 6.91 2530344 06.08.2009
Tlykonn2o6n 100.75 13.90 0 7.07 0 17.11.2009
HIK UTEPA 101.00 14.42 -0.02 8.69 1391832 07.12.2007
PyccHed1b1 96.00 11.66 -5.31 15.56 71463934 10.12.2010 12.12.2008
YaomHedTnp 100.55 15.62 -0.15 9.55 10040 01.09.2008
ToproBnsa
AnT3616 06 100.75 7.59 0.1 9.71 85723 30.06.2009
OukcnduH-1 92.80 33.20 -0.85 12.08 475592 17.03.2011
EBpoceTb-2 99.95 15.73 0 10.54 10 584 203 02.06.2009 04.12.2007
KOMEWKA 02 99.20 16.45 0.05 9.42 22821950 15.02.2012 18.02.2009
MoHeTka®-1 98.90 21.99 0 12.52 0 14.05.2009 15.11.2007
MariuTt® 01 102.25 17.66 -0.05 8.15 22484 19.11.2008
Matepoud 2 103.45 10.70 0 8.42 1654400 14.12.2010
MeTannyprus
AmypmeT-01 101.60  40.81 -0.1 9.19 3045000 26.02.2009
WHnpom 02 101.00 3.52 0 8.63 1010 15.07.2010 19.07.2007
Meuen 206 101.12 9.44 0.06 8.15 2022 12.06.2013 16.06.2010
PycAn®-38 100.01 25.84 0 7.31 0 21.09.2008
TMK-03 o6n 100.35 35.07 0.08 7.65 20 085500 15.02.2011 19.02.2008
YTN3 0106 102.15 10.67 -0.09 8.04 1021 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 06 100.10  42.09 -0.09 8.96 44 156 158 13.08.2008 14.02.2007
FA3duH 01 100.34  39.08 0.06 8.24 28 068 318 08.02.2011 12.02.2008
MPKYT-0306 103.63  31.37 -0.02 7.72 4602602 16.09.2010
OM3 -4 06 99.00 0.00 0 0.49 0 26.02.2009
MpomTp0106 99.90 6.95 -0.1 10.14 798 997 03.07.2008
YpanBar3¢2 100.45 30.23 0 8.8 2308496 05.10.2010 03.10.2007
OHepreTuka
BawknpaH3s 100.00 7.05 0 8.56 0 09.03.2011 19.03.2009
'mapoOrK-1 103.10 5.99 -0.1 7.42 6 434 440 29.06.2011
Nenanepr01 100.40 28.92 0 8.4 0 19.04.2007
MocaHepro2 100.75 31.86 0 7.61 1877980 18.02.2016 23.02.2012
®CK ESC-02 103.50 7.91 0.05 7.18 3697 959 22.06.2010
®CK ESC-03 100.50 8.95 -0.1 6.98 1004 000 12.12.2008
MyHuuunanbHbie
KanyxO6n-2 102.10 13.43 0.24 8.05 10235 29.08.2011
JluneukO6n4 100.70 1.52 0.1 7.84 403 200 19.07.2011
MIlop39-06 109.46 2.47 0.02 6.73 1687 088 21.07.2014
Ml op44-06 109.45 10.14 -0.05 6.75 12 003 600 24.06.2015
Moc.obn.48 109.55 2.1 0 6.51 0 21.04.2009
Moc.obn.58 107.00 24.45 -0.01 6.76 12 036 375 30.03.2010
Moc.obn.68 107.40 24.16 0.05 7.05 3600888 19.04.2011
Hoecn60-05 101.45 9.78 -0.25 7.72 5060 15.12.2009
CamapO6n 3 101.05 15.62 -0.05 7.54 2020 000 11.08.2011

* - Hanbonee NUKBUAHLIMWU BbIMYCKaMW.
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AOTK

EPOKEPCHMIA AOM

PBITHE

E>xeqHeBHbIA 0630p pbiHKa py6neBbix o6nanraumi

FocyaapcTBeHHble o6nuraumm

Bo BTOpPHMK Ha pbiHKe OD3 eaAnHOro ABMXEHUS He Hab4anochb, Npy 3TOM aKTUBHOCTb TOProB MO OTHOLLEHUI0
K npeablayleMy AHO yBenuuunack. B uenom obcTaHoBka ANs pblHKa rocbyMar 6bina HebnaronpuaTHoi. CTaBku Mo
MexX6aHKOBCKMM KpeauTaM MpOAO/KUAN MOBbIWATLCS Ha (OHEe CHMXeHUS py6ieBol NNKBMAHOCTU. Ha BHELWHEM

AONITOBOM pPbIHKE KOTUPOBKU 60nbLWIMHCTBA 6YMaI' npoAOo/HKUIN CHNXATbCA BCne 3a aMEPUKAHCKUMU FOCGYMaFaMM.

O6bem TOproe Ha pbiHke O®3 BO BTOpHMK cocTtasun 4,5 mnpa pybnent npotne 510 mnH pybnen B noHeAeNbHUK.
CerogHs Ha pblHKke O®3 cyllecTBEHHbIX MepeMeH He 0XuaaeTcsl, B MNepByl o4vepeab M3-3a OTCYTCTBUSA
OpPUEHTMPOB CO CTOPOHbI BHELLIHEro pblHKa B npeaasepun nybnukaumm utorosB 3acepaaHus ®PC CLUA. NMommmo 3TOro

caepxmBatb MHBECTOPOB 6y,EI,YT BbICOKME CTaBKM MO Mex6aHKOBCKNM KpeaunTtaMm, TpagnumoHHblE AN4 KOHLUa Mecsua.

Liena
nocnegH. Pasmep
caenku, % N3m-e OoxonH., LNaTa OHel oo Kon-Bo HKO, «kynoHa, [aTta Bbinn.
Bbinyck OT. HOM. ueHbl, % % roa noraweHns noraweHuss CAenok O6oporT, pyb. py6. py6. Kyn.

OBP 04002 99.37 0.02 5.26 23.06.2009 875 1 37 525093 0 0
OBP 04003 98.23 0.01 4.85 22.09.2009 966 2 105 101 0 0
O®3 25057 103.75 -0.01 6.15 20.01.2010 1086 1 5187 500 1.22 18.45 25.04.2007
O®3 25058 100.62 0.02 5.91 30.04.2008 456 9 114 690 709 15.54 15.71 31.01.2007
O®3 25059 99.83 0.08 6.29 19.01.2011 1450 2 99 833 1 15.21 25.04.2007
O3 25060 99.60 0.00 6.13 29.04.2009 820 4 80 144 136 14.3 14.46 31.01.2007
O®3 26176 0.00 0.00 0.00 20.11.2007 294 0 0 3.84 19.95 20.11.2007
O3 26177 0.00 0.00 0.00 20.11.2008 660 0 0 3.73 19.95 22.11.2007
O®3 26178 0.00 0.00 0.00 20.11.2009 1025 0 0 3.67 19.95 23.11.2007
O®d3 26198 97.75 0.00 6.47 02.11.2012 2103 4 597 477 983 14.3 60 04.11.2007
O®d3 26199 99.20 -0.06 6.42 11.07.2012 1989 1 496 001 217 15.21 18.04.2007
O®3 27019 0.00 0.00 1.90 18.07.2007 169 0 0 3.56 49.86 18.07.2007
O0®3 27020 0.00 0.00 2.05 08.08.2007 190 0 0 47.67 49.86 07.02.2007
O®3 27025 100.25 0.00 5.41 13.06.2007 134 5 117 513 016 7.89 14.96 14.03.2007
O3 27026 0.00 0.00 5.99 11.03.2009 771 0 0 9.2 17.45 14.03.2007
O3 28002 0.00 0.00 4.32 12.03.2008 407 0 0 38.08 49.86 14.03.2007
O®3 28003 0.00 0.00 5.74 16.04.2008 442 0 0 28.49 49.86 18.04.2007
O3 28004 0.00 0.00 5.56 13.05.2009 834 0 0 20.82 49.86 16.05.2007
O®3 28005 0.00 0.00 5.55 03.06.2009 855 0 0 15.07 49.86 06.06.2007
O3 46001 103.80 0.29 5.55 10.09.2008 589 27 354 539937 13.15 24.93 14.03.2007
O®d3 46002 0.00 0.00 6.25 08.08.2012 2017 0 0 41.18 44.88 14.02.2007
O®d3 46003 110.37 -0.07 6.20 14.07.2010 1261 2 82785 500 3.56 49.86 18.07.2007
O®d3 46005 0.00 0.00 7.09 09.01.2019 4362 0 0 0 0
O3 46010 0.00 0.00 7.06 17.05.2028 7778 0 0 0 0 13.06.2007
O3 46011 0.00 0.00 6.79 20.08.2025 6777 0 0 0 0 12.09.2007
O®d3 46012 0.00 0.00 7.02 05.09.2029 8254 0 0 2.28 7.03 03.10.2007
O®d3 46014 108.85 0.00 6.48 29.08.2018 4229 7 820 949 807 34.28 44.88 14.03.2007
O®d3 46017 105.76 -0.08 6.58 03.08.2016 3473 14 1070 197 922 17.7 21.19 14.02.2007
O®d3 46018 110.55 -0.24 6.65 24.11.2021 5412 48 1214763792 11.84 22.44 14.03.2007
O®3 46020 101.75 0.04 6.88 06.02.2036 10599 9 50 338 847 31.57 34.41 14.02.2007
O®d3 48001 0.00 0.00 7.08 31.10.2018 4292 0 0 16.14 77.29 14.11.2007
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