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1. HEJIb OCBOEHUSA JUCHUIIJINHBI

Llenpto OCBOEHUS IUCLUUIUIMHBI «YTIpaBieHHE NOPT(HEIEM aKTHBOB) SBISETCS
OCBOEHHE CTYJEHTaMH 3HAHUI U NPAKTUYECKUX HABBIKOB B MIACHTHU(MUKALNU, U3MEPEHUH U
YIIPABJICHUU aKTUBAMHU IIPEIIIPUATHUSA.

2. TPEBOBAHMUS K PE3YJIBTATAM OCBOEHUSA JUCHUIIJINHBI

OcBoeHue AMCLUUIUIMHBI «YIpaBlieHHEe TMOpTQeneM aKTUBOB) HAIPaBIEHO Ha
(dopMupoBaHHe Yy 00yJAIOIIMXCS CIETYIOUMX KOMIIETEHINHI (4acTh KOMIIETEHIUH):

Tabnuya 2.1. Ilepeuens komnemenyutl, popmupyemsvix y 00y4arouuxcs npu 0C80eHuUU

OUCYUNTIUHBL (PE3YIbMAMbl 0C80EHUL OUCYUNIUHDL)

NHIuKATOPBI JOCTHKEHUS] KOMIETeHIINT

(B pamMKax JJaHHOW JUCITUTIINHBI)

I[IKO-3.1 CriocoGeH chpopMyaupoBaTh Poib
(YHKIIMOHATBHBIX 0053aHHOCTEH B (DUHAHCOBBIX
MOJIPA3/ICICHUSAX OpraHu3aluii 1 Ha (UHAHCOBOM
PBIHKE;
[TIKO- 3.2 CriocobOeH TIaHupPOBaTh MEPOTIPUATHS U
(bMHAHCOBBIE MPOLECCHI B LIEIAX 00ECIICYCHUS
HEOOXOUMOTO Pe3yIbTaTa;
I1KO-3.3 CrniocobeH ocyecTBIATh MOHUTOPUHT
Y KOHTPOJIb B cepe GUHAHCOBOH EATEILHOCTH
OpraHM3alyii ¥ Ha UHAHCOBOM PBIHKE.

HIugp Komnerenuus

Crioco0OeH opraHu30BaTh
paboTy B (hMHAHCOBBIX
[IKO-3  |mompa3sneneHusx
OpraHu3aiii u Ha
(MHAHCOBOM pPBIHKE

3. MECTO JUCIMIIJIMHBI B CTPYKTYPE OII BO

HNucnunnuna «YnpasieHue noprdeemM akTHBOB» OTHOCHUTCS K 4acTH, opMUpyemoit
y4acTHUKaMH 00pa3oBaTenbHbIX oTHOIeHuH 61oka b1 OIT BO.

B pamkax OIl BO oOyuarommecsi TakKe OCBaMBaIOT JPyrue TUCHUIUIAHBI H/WIH
MPaKTUKH, CIOCOOCTBYIOIIME JOCTHIXKEHUIO 3aIlJIJaHUPOBAHHBIX PE3yJIbTaTOB OCBOCHUS
JTUCIUATUIAHEI « YTIpaBJICHUE TTOPT(dETIeM aKTHBOB.

Tabnuya 3.1. Ilepeuenv xomnonenmos OII BO, cnocobcmsyrowux 00CMUNCeHuro
3aNJIAHUPOBAHHBIX PE3YIbMAMO8 0CEOCHUSL OUCYUNTUHBL

IMpenmecrByommue MMocaenyrommue
Hiud Hauvenosanue nncﬂn};ﬂnHLJMolzl: JIH IIHCHI/IHJIH):I}]:I/I\IiIOLl JA
P KOMIIETEHI[HH x ya, * o,
NPAKTUKHU NPAKTHKHU
Crnocoben
- [IpenmuniomMuas mpakTUKa
OpraHu3oBaTh paboTy B
(DMHAHCOBBIX PBIHOK 1IEHHBIX Oymar Odopmrenue, MOArOTOBKA K
ITIKO-3 bankoBckoe neno MpOLEype 3alUTHI U 3alluTa
MOApa3ACICHUSIX .
. BBIITYCKHOM
OopraHu3aluii 1 Ha .
KBaJIU(PUKAITMOHHOM pabOTHI
(bMHAHCOBOM PBIHKE

* - 3aTI0JTHAETCS B COOTBETCTBUH ¢ Marpuieil komretenuuii u CYIT OIT BO

4. OFBEM JIUCHUILJIMHBI U BUJIbl YYUEBHOM PABOTBDI



OO1m1as TpyI0eMKOCTh AUCHUIUIMHBI « Y IpaBlieHUe MopTdeaeM aKTHBOBY COCTABJISET
3 3a4ETHBIX E€IMHHAILI.

Ta6nuya 4.2. Buowvl yuebnoii pabomui no nepuooam oceoenus OI BO o OQIHOH
dopmwvi 06yuenus™

N BCETO, CemecTp(-b1)
Buj yueoHoii pa6oThl AK AL 7 3 9 10

Konmaxmmnas paboma, ax.u. 51 51

B TOM YHUCJIC:

Jlexmmn (JIK) 17 17
Jlabopatopubie pabots (JIP)

ITpaktnueckue/cemunapckue 3anatus (C3) 34 34
CamocmosmenvHnas paboma 00yuawuxcs, ax.u. 30 30
Koumponw (sx3amen/3auem ¢ oyenkoii), ax.u. 27 27

OO0masi Tpy10€eMKOCTb M CHUILTHHbBI ar4. 108 108

3a4.e]I. 3 3

* - 3aIoJIHsETCS B CIydae pealn3aliiu MporpaMMbl B 04HOH (opme

5. COJEP)KAHUE TACHUTIINHBI

Tabnuya 5.1. Cooepoicanue oucyuniunol (M00yis) no eudam yueonol pabonol
HaumenoBanue pasjaesa Bup yuyeonou

Conep:xanue pa3jena (TeMbl)

JUCHUILINHBI padoThI*
CucreMHoe ynpasnenue |MHBecTUIIMOHHBIE MeHEKephl. CHIIbL,
noptdenem M3MEHSIOIKE TeopHto. Teopus u npuMeHEHueE.
basel JlanHbIX. ITHCTpYMEHTHI aHANIN3A. C3

VY4acTHUKY MHBECTULIMOHHOTO IIpOIIECcca.
Knaccer aktuBoB. COOTHOIIIEHHE PUCK /
JIOXOJIHOCTbh. PbIHOYHAS 3P PEKTUBHOCTD.
[Toctpoenue noptdens IIponecc koHCTpyUpoBaHus noprdens. Moaenb C3
I'"Mapxkosuna. Konuenuus 3¢p(peKTHBHOCTH.
AKIUHU ¥ JOXOJHOCTH NopTdens. 3menenus
COOTHOIIEHUH PUCK/TOXOTHOCTh U BECOB.
Kopotkas nponaxka. TpeGyemble BXOAHbIE
JaHHble. PacnipeienieHne akTuBOB.

Teopus peiaka kanutana | CAPM. IlpennonoskeHus U 3Ha4eHHUS. C3
Y IPUKJIQTHON [Mpsimast peraKa 1eHHBIX Oymar(SML) / Moxens
nopTQenbHbIN aHaIN3 OLIEHKM  KanuTalnbHbIX  akTHBOB  (CAPM).

Ucnpasnennas CAPM. Monens ¢ OgHUM
uHaekcoM. OyHIaMeHTalbHbIe aTPUOYTHI.
VYrpaiieHue AeHEeKHbIMU CPEJICTBAMHU.
[IporHo3upoBaHue 1EHEKHBIX IOTOKOB.
VYnpasnenue 3anacamu 1 KOHTPOJIb. CriocoObl
NOBbIIEHUS 3()(PEKTHBHOCTH CHUCTEMBI TOCTABOK.

Teopust apbuTpaskHo Teopus apourpaka. Monens APT / [Ipornece C3
OLICHKH / apOutpaxka / BuepbiHouHble (hakTopsl / LleHOBBIE
MynbTUHHACKCHAS cootHoteHus / Ouenka akuuii / [Tporecc

MOJIETb apoutpaka / CpaBHEHHE PaBHOBECHBIX MOJICNIEH.




HaumeHoBaHue pa3jaesa
JUCIHHUILINHBI

Conep:xanue pa3aena (TeMbl)

Buna yueonoii
padoThr*

AHanu3 MyJIbTHHHIEKCHOTO OPTQEs.
MynsTuuHACKCHas Mojienb / i3MepeHue pucka u
noxonnoctu / [IpumeHeHrne MyabTHUHACKCHON
Mojienu / Mojenr KOMIO3UTHBIX aTpuOyTOB.
[Ipuknaguoit mopTdenbHbIi aHaIU3. AHAIN3
nopTdensHoro pucka u noxonHoctu. [locrpoenue
a¢ddextuHOrO PpponTa / [IpoBepka momeneit
BbIOOpa mopTdens

AHanmm3 pucka oOJurammii.

Teopus onenku. Onenka nepneryurera / OeHka
obmuranuii / TeopeMbl OlleHKH OOTUT AN,
Jropauus. [{ropauys 1 49yBCTBUTEIBHOCTD K
cTaBKe npoueHTa. Bemykinocts. [lonpaBka Ha
BBIITYKJIOCTb / JleTepMUHAHTBI BBITYKJIOCTH /
[IpuMeHeHne aHanM3a BBITYKIOCTH. PUCK cTaBKH
PEUHBECTUPOBaHUS. Y IIPaBICHUE PUCKOM
peunBectupoBanus / Ummynuszanus. [Ipemust 3a
puck. JleTepMHMHAHTBI KPEIUTHOTO Ka4yecTBa.
@yH/1aMEHTAJIbHBIE HCTOYHHUKHU PUCKA. Prck
IIPOLICHTHOM cTaBKu / Puck mokynareiabHON
crnocobnocTH / JlenmoBoit Puck / ®rHaHCOBBIT
puck / UyBCTBUTEIBHOCTh K KOMIIOHEHTAM PUCKa

IIpumeHneHne MeTo0B
MOJIEJIEH OLICHKU

Mopnenu oneHKH akuuidi. Mozienp Kanuranu3anuu
JTUBHIEHI0B

CrouMocTh aKkUMP M Ppa3IUyHble BXOJHbBIE
JTaHHBIE.

OTHoIIEHUE 11€Ha/10X0/1 U TMCKOHTHAs CTaBKa /
Monenb KanuTaau3aluy AUBUACH !
yrnpouieHHas popma / O1ieHKa JUCKOHTHOM
ctaBku / [luxknnueckue komnanuu / [lpumenenue
TEXHUKH. PacTymue akuum u MoJenb
JBYXCTaJAUMHOrO pocTa. OLEHKa pacTyInux
akuuil. TexHuka peIHOYHOM IIPSAMOU
Hcnonb3oBanue peiHOYHOM mpsimoii / OneHka
OT/IeNIbHBIX LIEHHBIX Oymar. BHepbIHOUHBIN
¢dakrop. JIByxdakTopHas OIleHKa aKIUH.
YnopouieHre MOIeIU KanuTaIN3allui AUBUICH]A.

C3

Mojenu o1leHKH aKTHBOB
(coGcTBEHHOTO
KamuTana): yuporieHus u
MIPUMEHEHUE

Hcnonb3oBanne Moaenen oneHku. Pazsurue
CHUCTEMAaTUYECKOU OLIEHKH akuMil. I'paxam u loan
/ Mojeilb TUBHAECHIHOTO JUCKOHTA /
MpHuorokparsas ouieHka. [I[pumenenue Tpex
craguitHor DDM. Ynponienue Tpex cTaauiHOn
DDM. [loxox, pocT u nepeoneHka. Mozeins
oneaku P/E-ROE. Q-otHomenue. YactHas
PBIHOYHASL CTOUMOCTb. DKJIEKTUYHAsI OLIEHKA.
OueHka 1 UI3MEHEHUs pucka. Pucku u
JMCKOHTHAs CcTaBKa..Puck craBku mporiieHTa /
Puck nokynarensHoM crioco6HOCTH / brzHec puck
1 (DMHAHCOBBIN PUCK

C3




HaumeHoBaHue pa3jaesa
JUCIHHUILINHBI

Conep:xanue pa3aena (TeMbl)

Buna yueonoii
padoThr*

MexnyHapoaHbie
WHBECTULIUNA

Pa3mep rnobanpHOrO peIHKAa aKTUBOB / XapakTep
COOTHOILIEHHS PUCK/I0XOIHOCTh Ha III00aTbHOM
peiHKe akTHBOB. [IpenmymiecTBa
JTUBEPCUPHUKAIIMNA MEXTYHAPOIHBIX HHBECTULIHH.
N3MeHYnBOCTb PHIHKOB U B3aMMHAs KOPPETSALHS /
MunuManbpHas JOXOAHOCTb, Tpedyemas st
MEXIYHApOAHOTO BJIOKEHUS KaruTaia.
BamoTnslii puck. PyHnamMeHTaIbHbIC
JeTepMUHAHTHI 0OMEHHBIX KypcoB / YIipaBieHue
BaIIOTHBIMH pHrcKaMu. [laccuBHas cTpaTerusi.
AxtuBHas crparerusi. OnTUMaIbHBIN
MEXTyHapOAHbIH mopTdens. CTpaTeruu BIOOpa
aKUUN: MeXIyHapoaHble pbIHKY / O1eHka /
dopmupoBanue noprdens

C3

Yupasiienue noprdeneMm
oOJsmranui

BpemenHas cTpykTypa craBok nporenra. Kpusas
JOXOMHOCTH U (OpBapAHBIE cTaBku / Monaenu
BPEMEHHOMN CTPYKTYpHI

Amnanus noptdenst oonuranuu. AKTUBHAS
ctparerus noptdens odauranuii / [Iporaos
creHapueB. Y ciioBHe 0T3bIBa oOymranuu. OneHka
BKJIFOYEHHBIX ONIMOHOB. OIleHKa OT3bIBAEMBIX
oOnuranuii. MI3MmeHeHue BOJIaTUIBHOCTU U
CTOMMOCTH obOauranuii. I3meHenne KpeguTHoro
KadecTBa. MI3MeHeHne peiTuHra u

s dexruBHOCTH / KOHTPOIIB 32 Ka4eCTBOM
oOnuranuii. CBons! obnuranuii. CBon 3aMeHb! /
MexpbIHOUHBIH cBOnI crip3a / Hanoroso -
MOTUBHPOBAHHBIN CBON. MIHOCTpaHHbIE
obnuranuu. PerHOYHBIN pasmep u
xapaktepucTuku / JluBepcudukanus / BantoTHbii
puck / XeaKupoBaHUe BaITIOTHI /
XapaKkTepUCTUKH JIOXOTHOCTH / PUCK
XeJKMPOBAHHBIX OOJIUTaIuii

C3

Orenka > heKTUBHOCTH
noptdens

OrieHka MTHBECTUIIMOHHBIX cTpaTeruid. [lemn
B3anMHBIX (OHIOB. BrruncneHne 10X0AHOCTH
¢donna. 3hPexTUBHOCTD C MOMPaABKOM Ha PUCK.
JIOXOAHOCTh Ha €TUHUILY pUCKa /
HuddepenunanpHas 10XoAHOCTh (Anbda) /
CpaBHeHue kputepueB 3QPeKTUBHOCTH.
Koaddumnuenra [lapmna, Tpeiinopa, J>xeHceHa.
KoMmoHeHThl HHBECTUIIMOHHON 3P (HEKTUBHOCTH.
OT60p akuuii. PeiHOYHAS CHHXpOHU3AIIHS.
AHanu3 ynpaBlieHUs HATHYHOCTBIO /
BepositHOCTh yenexa. ATprOyTHI 10XOJHOCTH.
JloJIrocpo4YHbIe LENN: CTPATErHYeCKOe
pactnpenenenre akTuBoB. OlieHKa H3MEHEHU I
coctaBa akTUBOB. OIIEHKa yNPaBIICHUs KJIaccaMu
aKTUBOB. MynbTH(aKTOpHAs MOMpaBKa.

C3




HaumeHoBaHue pa3jaesa
JUCIHHUILINHBI

Conep:xanue pa3aena (TeMbl)

Buna yueonoii
padoThr*

KOMIIOHCHTOB JOXOAHOCTH.

HNudopmannonnoe otHomenue. CoemHEHNE

* - sanonusiercst Tobko 1o QUHOM dopwme obyuenus: JIK — nexyuu;, JIP — nabopamopnsie pa6omst;, C3 —

CEMUHAPCKUE 3aHAMUA.

6. MATEPUAJIBHO-TEXHUYECKOE OBECIHHEYEHHUE JUCHUIIJINHbI

Tabnuya 6.1. MamepuanvHo-mexuuyeckoe obecneyerue OUCYUNIUHbL

Tun
ayJIuTOpHUH

OcHamenue ayiuropuu

Cneuunajau3upoBaHHoOe
yueOHoe/1adopaTopHoe
obopynoBanme, I10 u maTepuabl
AJIs1 OCBOEHMS THCIUTITUHBI
(Tipy HEOOXOMMOCTH )

KJ1accC

KomnberorepHsiit

KommnbrorepHslii Ki1ace 11 IpOBEICHUS
3aHSTHH, IPYNIOBBIX "
MHJUBUAYAIbHbBIX KOHCYJIbTaIHH,
TEKYIIETr0 KOHTPOJISA U MPOMEKYTOUHON
aTTeCTalluH, OCHAILlEHHasI
[IEPCOHANIBHBIMU  KOMIIBIOTEpaMHu (B
KommyectBe 21 mrT.), JOCKO# (3KpaHOM)
u TEXHUYECKUMU CpeaCcTBaMHu
MyJIbTUMEAMA MPE3CHTALUN.

ayn. 430

Mono6nok Lenovo AlO-300-
22ISH Intel 15 2200 MHz/8
GB/1000 GB/DVD/audio, mouuTop
21"

MS Windows 10 64bit 86626883
Microsoft Office 2016 86626883
Expert Systems 18487N

SAP morosop Ne C-16/15
Kopmoparus INanakrrka free
Cucrema BOCT-ODUC 40475
Eviews10 70U00460

7-Zip free

FastStone Image Viewer free
FreeCommander free

Adobe Reader free

K-Lite Codec Pack free
Anpr-MHBect Cymm 8 95326045
Anpr-Ounancer 3 80603974

MS Power BI Desktop free

HaumeHnoBanue PexBU3UTHI
JINIICH3U N
MS Windows 10 86626883
64bit
Microsoft Office 86626883
2016
Expert Systems 18487N
SAP nmoroBop Ne C-
16/15

Kopmopauus free
T"anakTnka
Cucrema BOCT- 40475
OdUC
Eviews10 70U00460
7-Zip free




CrnenuajJu3upoBaHHoOe
yueOHOe/1adopaTopHoOe
Tun
B — OcHaleHue ayauTopun obopynosanue, [10 u MmaTepuaJibl
JJIS1 OCBOEHM S TUCHUNIMHBI
(ipr HEOOXOTUMOCTH)
FastStone Image free
Viewer
FreeCommander free
Adobe Reader free
K-Lite Codec free
Pack
AnbT- 95326045
Hugect
Cymm 8
Anpr-OuHaHCH 3 80603974
MS Power Bl free
Desktop

* - ayAuTOpHs I CAMOCTOATEIILHON paboThl 00yvatoniuxcs ykaspiBactcss OBSA3ATEJIBHO!

7. YYEBHO-METOANYECKOE n NHO®OPMAIIMOHHOE
OBECIIEYEHME JUCIUIIJINHBI

OcHosHnas rumepamypa:

1. bioxuna T.K. PeiHok nennbix Oymar. Ilpakruxym /T.K. broxuna. — M.: PYJIH,
2017.

2. brnoxuna T.K. Mupossle ¢unaHcoBble phiHKH: yuyeOHUK / T.K. broxuna. - M.:
IIpocnexr, 2016.

3. I'ananoB A.B. PriHOK 11eHHBIX Oymar: yueOHuk / A.B. 'ananoB — M.: Undpa-M,

2018.

Hononnumenvnas rumepamypa:

1. Ananu3 nennbsix Oymar [Tekcr] / I'paxem benmxamun, Honn Josun; Ilep. c
aHri. - 3-e 3. - M. : Bunesamc, 2012. - 880 c. : mi. - ISBN 978-5-8459-1552-8

2. Strategic Asset Allocation: portfolio Choice for Long -Term Investors.: John

Y.Campbell.2001.

3. Master the markets.: T. Williams. NY, Weley&Son. 2005

4, AKTyanbHble TPOOJIEMbI pa3BUTHUS 3aKOHOAaTeNbCTBA Poccuiickoit denepannu
0 peiHKe IeHHbIXx Oymar / A. M. JlanteBa // AkTyaibHbIe TPOOJIEMBI TMPABOBOIO
perynupoBaHus SKOHOMUYeCcKo nesarenbHocTH B Poccun u Kutae. - CIIO. : FOp. dak. u JIa6.
cpaBHUT.-TipaB. ucciaea. HUY BIID, 2012. - C. 229/276.

5. NuBecturuu [31ekTpoHHBIN pecypc] : YueOHoe mocobue. CrenuanbHOCTh
080105 — "dunancel u kpeaut" / O. A. Ammxmuna, M. A. MapbuHa. - 37I€KTpOHHBIE
TEeKCTOBBIC JaHHbIC. - M. : 3n-Bo PYJIH, 2011. - 149 c. - ISBN 978-5-20904057-6.

Pecypcwr ungpopmayuonno-menexommynukayuonnoti cemu « Mfumepnemy»:

1. ObC PY1H u ctoponnue 3bC, k KOTOPBIM CTYAEHTbl YHUBEPCUTETA UMEIOT TOCTYI
Ha OCHOBAHUU 3aKJIIOUYEHHBIX JJOTOBOPOB:



- DNIEeKTPOHHO-OMOINOTEUHAS cucTema PYJIH - 9bC PYJIH
http://lib.rudn.ru/MegaPro/Web

- OBC «YHuBepcuterckas oubmmoreka onnaita» http://www.biblioclub.ru

- OBC HOpaiir http://www.biblio-online.ru

- OBC «KoncynbranT cTyaeHTay Www.studentlibrary.ru

- OBC «JIanby http://e.lanbook.com/

- OBC «Tpounkuii MocT»

2. ba3bl JaHHBIX U TOUCKOBBIE CUCTEMBI:

- DJEKTPOHHbIM (OHJ NPaBOBOM M HOPMATHUBHO-TEXHUYECKOW JIOKYMEHTALIMH
http://docs.cntd.ru/

- mouckoBas cucrema Junekc https://www.yandex.ru/

- mouckoBas cuctema Google https://www.google.ru/

Yyebno-memoouueckue mamepuanvl 011 camocmoamenbHol pabomuol 00yYAIOUWUXCSL
npu 0C80eHUU OUCYUNTUHBL/MOOYIT™

1. Kypc nexuuii mo TuCUUIUIMHE «YTIpaBlIeHUE MOPTQeeM aKTUBOBY.
* - Bce yueOHO-METOAMYECKHE MaTepuaibl A CaMOCTOSTENbHOH paboThl 00ydYaroIuXcs
pa3MeNIarTcs B COOTBETCTBUU C IEHCTBYIOIIUM MOPSIIKOM Ha ctpanulie nucuruinHsl B TYUC!

8. OIIEHOYHBIE MATEPUAJIBI M BAJUIBHO-PEUTHUHI OBASA
CUCTEMA OHEHUBAHUS YPOBHA COOPMHUPOBAHHOCTH
KOMIIETEHIIUHA ITO JTUCIHHUIIJIMHE

OrneHouHble MaTepuasibl U OaJIIbHO-PEUTHMHIOBas CUCTEMa™ OIICHMBAHUS YPOBHS
c(OpMUPOBAHHOCTH KOMIETEHIIMH (4aCTH KOMIETEHIIUI) IO UTOTaM OCBOCHUS TUCITUIITUHBI
«Ympasienue noprdeneM akTUBOB» IpejacTaBiieHbl B [Ipuioxkennn k HacTosield Paboueit

nporpaMmme AVCHUITIIINHBI.
* - OM u BPC dopmupyroTcst Ha OCHOBaHUHU TPpeOOBaHMI COOTBETCTBYIOIIETO JJOKAIBHOTO HOPMAaTUBHOTO
akta PYJIH.

H.o. 3aB. kadeapoit «PHHAHCHI P

U KpeauT» (’ r (’ ) E.M. I'puropseBa
HaunmenoBanune BYTI H§jiﬁﬁ¢5“’"f ®damumus U.0.
PYKOBOJIUTEJIb OII BO:

npodeccop Kadeapsi N
—

«PDHUHAHCHI U KpeIuD» A4 beicTpsikoB
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