
INFORMATICA, 1991, Vo1.2, No.1, 142-148 

RUSSIAN ABSTRACTS 

BEPO.HTHOCTI1 PA30PEHl1.H B KOHElffiOM 

BPEMEHI1I1 MAPTMHf AJIbI 

.HH fP AH,n:EJIJI 

B pa60Te rrpe)J.CTaBJIeHO BBe)J.eHHe B TeOpHIO KOJIJIeK­

THBHOrO pHCKa. nOKa3aHO, KaK HeKOTOpbIe OCHOBHbIe YT­

Bep)K)J.eHH.SI MOrYT 6bITb rrOJIY'lIeHbI MapTHHraJIbHbIMH Me­

TO)J.aMH. 06CY)K)J.eHbI CB.SI3H TeOpHH pHCKa C TeopHet;l o'lle­

pe)J.et;l. BepO.SlTHOCTb 6aHKpOTa - O)J.Ha H3 OCHOBHbIX XapaK­

TepHCTHK MaTeMaTH'lIeCKot;l MO)J.eJIH pHCKa H ee HCCJIe)J.OBa­

HHIO Y)J.eJIeHO MHOrO MeCTa B CTaTbe. BBe)J.eH rrpOIJ,eCC pHCKa 

H HCCJIe)J.OBaHbI ero CBot;lcTBa. HepO.SlTHOCTb 6aHKpOTa - 3TO 

BepO.SlTHOCTb C06bITH.SI, 'liTO rrpOIJ,eCC pHCKa KOr)J.a-HH6Y)J.b 

(CJIY'lIat;l 6eCKOH~'lIHOrO BpeMeHH) HJIH B KOHe'llHOM HHTep­

BaJIe BpeMeHH yt;l)J.eT B 06JIaCTb OTpHIl,aTeJIbHbIX 3Ha'lleHHt;l. 

BpeM.SI 6aHKpOTa H B03MO)KHbIe ero rrpH'lIHHbI TaK)Ke pac­

CMaTpHBaIOTC.SI B MaTeMaTH'lIeCKot;l MO)J.eJIH. CJIY'lIaH, KOr)J.a 

rrpOIJ,eCC pHCKa COCTaBJI.SIeT 3KCrrOHeHIl,HaJIbHO pacrrpe)J.eJreH­

HbIe CJIaraeMble, paCCMOTpeHbI B rrpHMepaX. 

0606111,eHH.SI KJIaCCH'lIeCKot;l MO)J.eJIH pHCKa o6CY)K)J.eHbI 

B IIIeCTOM pa3)J.eJIe CTaTbH. HepeIIIeHHble rrp06JIeMbI yKa3a­

HbI B KOHIJ,e CTaTbH, r)J.e TaK)Ke )J.aeTC.SI 06IIIHPHbIt;l 0630p H 

CrrHCOK H3BeCTHbIX rry6JIHKaIJ,Ht;l rro HCCJIe)J.yeMot;l TeMaTH­

Ke. 

KJIIO'lIeBble CJIOBa: TeOpH.SI pHCKa, BepO.SlTHOCTH pa3O­

peHH.SI, MapTHHraJIbI. 
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A,lJ;ATITI1BHOE YIlP ABJIEHI1E CTOXACTI1LJECKl1Ml1 

3KCTPEMAJIhHhIMl1 CI1CTEMAMI1 TIPI1 

orp AHl1LJEHI1.HX HA YTIP ABJI.HIOIUI1E 

B03,lJ;EI1CTBI1.H 

BHTaYTac KAMI1HCKAC, K.SICTYTHC 1I111,lJ;JIAYCKAC, 

LJeCJIOBaC T AJIJIA T -K.SIJITIlIlA 

PaCCMaTpHBaIOTC.SI BOrrpOCbl aAarrTHBHOrO yrrpaBJIeHH.SI 

C HAeHTH<pHKaII.He:A 3KCTpeMaJIbHbIMH AHHaMH1..J:eCKHMH CHC­

TeMaMH, KOTOpble rrpeACTaBJI.SIIOTC.SI rrOCJIeAOBaTeJIbHbIM CO­

eAHHeHHeM JIHHe:AHbIx AHHaMH1..J:eCKHX 1..J:aCTe:A C 3KCTpeMa­

JIbHbIM CTaTHCTH'tIeCKHM 3JIeMeHTOM H <PYHKII.HOHHPYIOT 

rrpH B03MYII.J,alOII.J,HX B03Ae:AcTBH.SIX C APo6HO-paII.HOHaJIbHo:A 

CrreKTpaJIbHo:A rrJIOTHOCTblO o6I1.J,ero BHAa. CHHTe3HpOBaHbI 

perYJI.SITOpbI MHHHMaJIbHo:A AHCrrepCHH AJI.SI CHCTeM KJIaCCOB 

BHHepa-raMMepIIITe:AHa, raMMepIIITe:AHa H BHHepa, BbI1..J:H­

TbIBalOII.J,He OrpaHH1..J:eHH.SI, HaKJIaAbIBaeMble Ha aMrrJIHTYAY 

H CKOPOCTb H3MeHeHH.SI yrrpaBJI.SIIDII.J,erO CHrHaJIa. OII.eHKH 

HeH3BeCTHbIX rrapaMeTpOB, BXOA.SIII.J,HX B ypaBHeHH.SI pery­

JI.SITOPOB MHHHMaJIbHo:A AHCrrepCHH, rrOJIY1..J:aIOTC.SI B rrpOII.eC­

ce HAeHTH<pHKaII.HH 06'beKTa yrrpaBJIeHH.SI B 3aMKHYTOM KOH­

Type. 3<p<peKTHBHOCTb aJIrOpHTMOB aAarrTHBHoro ypaBHe­

HH.SI rrpOHJIJIIOCTpHpOBaHa rrYTeM CTaTHCTH1..J:eCKOrO MOAeJIH­

pOBaHH.SI. Ha OCHOBe pa3pa6oTaHHbIX MeTOAOB c03AaIOTC.SI 

aAarrTHBHble CHCTeMbI orrTHMH3aII.HH rrpOII.eCCOB rOpeHH.SI 

TOrrJIHBa H KOHAeHCaII.HH rrapa B 3HepreTH1..J:eCKHX 6JIOKaX 

TerrJIOBbIX 3JIeKTpOCTaHII.H:A. 

KJII01..J:eBbIe CJIOBa: CTOXaCTH1..J:eCKHe 3KCTpeMaJIbHbIe 

06'beKTbI, yrrpaBJIeHHe C MHHHMaJIbHo:A AHcrrepcHe:A, aAarr­

,THBHoe yrrpaBJIeHHe, peKyppeHTHa.Sl HAeHTH<pHKaII.H.SI. 
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BbIBO,UbI TIP AB,UOTIO,UOBM.H 

o TOt.{KE M3MEHEHM5I MO,UEJIM 

ABTOPEfPECCMM C TIEPEKJIIOtIEHMEM 

HepYTe KJIMfEHE 

I1cCJIe)J.OBaHbI peIIIeHH.H, OCHOBaHHbIe Ha rrpaB)J.OrrO)J.O-

6HH 0 TO'lKe t = 1/ CKa'lKOo6pa3HOrO H3MeHeHH.H rrapaMeT­

POB OT 8(1) K 8(2) MO)J.eJIH aBToperpeccHH r-Toro rrOp.H)J.Ka 

rro Ha6mo)J.eHH.HM Xl, X2, ••• , X N raYCCoBo:A: rrOCJIe,l1.0BaTeJIb­

HOCTH {Xt, t = 1 + N}. TIPHBO)J.HTC.H BbIpa:>KeHH.H rrapaMe­

TpH'IeCKo:A: cPYHKIJ,HH rrpaB)J.orro)J.o6H.H L( n, 1/) OTHOCHTeJIbHO 

B03MO)l{HbIX 3Ha'leHH:A: n E (p + 1, ... , N - 1) TO'lKH H3Me­

HeHH.H rrpH CrrpaBe,l1.JIHBOCTH rHrrOTe3bI H3MeHeHH.H Hl2 H 

ee aJIbTepHaTHBe, 'ITO B HHTepBaJIe Hafimo,l1.eHH:A: H3MeHe­

HHe He rrpOHCXO,l1.HT. TIoKa3aHO, 'ITO ee MaTeMaTH'IeCKOe 

O)l{H,l1.aHHe EH12 {L( n, 1/)} rrpe,l1.CTaBJI.HeT co6o:A: JIOMaHHYIO 

C TO'lKO:A: rrepeJIOMa B TO'lKe 1/, a YKJIOHbI COCTaBJI.HIOIIJ,HX 

ee rrp.HMbIX rrOJIHOCTbIO orrpe)J.eJIeHbI rrapaMeTpaMH 8(1) H 

8(2). OIJ,eHKa i/N MaKCHMaJIbHOrO rrpaB,l1.orro,l1.o6H.H TO'lKH 

1/ rrOJIY'IeHa, KaK TO'lKa MaKcHMYMa rrOCJIe)J.oBaTeJIbHOCTH 

L( n, 1/), rrpHBe)J.eHbI pe3YJIbTaTbI, Heo6xo,l1.HMbIe ,l1.JI.H BbI'IHC­

JIeHH.H BepO.HTHOcTe:A: P {i/N = 1/ ± r}, r = 0, 1,2, ... ,l1.JI.H 

JII06b1x 8(I) =1= 6(2), N, 1/, r. 
KmO'IeBble CJIOBa: TO'lKa H3MeHeHH.H, peIIIeHH.H rrpaB­

,l1.0rrO,l1.06H.H, aBToperpeCCH.H. 
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POBACTHOE Ol(EHI1BAHI1E 

T01..JKl1 113MEHEHl1.H CBOVlCTB 

ABTOPErpECCI10HHh~TIOCflE~OBATEflhHOCTEVI 

l10aHa fll1TIEVlKEHE 

B pa60Te HCCJIe,uyeTc.SI 3a)l.aqa Orrpe)l.eJIeHH.SI MOMeHTa 

H3MeHeHH.SI CBOnCTB CJIyqanHLIX rrOCJIe.u.OBaTeJILHOCTen, 

OrrHCLIBaeMLIX MO.u.eJILIO aBTOperpeCCHH C pa3HLIMH pacrrpe­

)l.eJIeHH.SIMH. Kor)l.a pacrrpe.u.eJIeHHe CJIyqanHOn rrOCJIe.u.OBa­

TeJILHOCTH He .SIBJI.SIeTC.SI raYCCOBCKHM, HaH60JIee BepO.SlTHLIe 

OIJ,eHKH HJIH OIJ,eHKH HaHMeHLIIIHX KBa)l.paTOB MOMeHTa H3-

MeHeHH.SI CBOnCTB MorYT 6LITL HeT01.iHLIMH. TI03TOMY B pa-

60Te rrpe.u.CTaBJIeHLI .u.Ba po6aCTHLIX aJIrOpHTMa orrpe.u.eJIe­

HH.SI MOMeHTa H3MeHeHH.SI CBOnCTB aBToperpeCCHOHHLIX rroc­

JIe.u.OBaTeJILHOCTen. TIepBi-In H3 HHX - aJIrOpHTM orrpe.u.eJIe­

HH.SI M -OIJ,eHKH rrpe)l.Ha3HaqeH )l.JI.SI CHMMeTpH1.iHLIX, HO J;[e-

06.S13aTeJILHO raYCCOBCKHX CJIY1.ianHLIX rrOCJIe.u.OBaTeJILHOC­

Ten. BTopOn aJIrOpHTM orrpe)l.eJIeHH.SI OIJ,eHKH <PYHKIJ,HO­

HaJILHLIX HaHMeHbIIIHX KBa)l.paTOB rrpHrO)l.eH )l.JI.SI CJIY1.ian­

HLIX rrOCJIe.u.OBaTeJILHOCTen C HeCHMMeTim1.iHLIM pacrrpe)l.e­

JIeHHeM. TIpoBe)l.eHO HCCJIe)l.OSaHHe rrpe)l.CTaBJIeHHLIX aJI­

ropHTMOB, HCrrOJIb3Y.SI CJIyqanHLIe rrOCJIe)l.OBaTeJILHOCTH C 

pa3HLIMH pacrrpe.u.eJIeHH.SIMH:raYCCOBCKHM, x2 C pa3HLIMH 

CTerreH.SIMH CBo6o.u.LI, E-3arp.Sl3HeHHLIM, JIOrHOpMaJILHLIM. 

TIpe.u.CTaBJIeHLI rrpHMepLI HCCJIe)l.OBaHH.SI T01.iHOCTH OIJ,eHOK H 

BLIBO)l.LI. AJIrOpHTMLI MorYT 6LITL HCrrOJIb30BaHLI Ha rrpaK­

THKe .u.JI.SI HCCJIe)l.OBaHH.SI peaJIH3aIJ,Hn C pe3KO BLI)l.eJI.SIIOIIJ,H­

MHC.SI 3HaqeHH.SIMH (BLI6pocaMH) CJIY1.ianHLIX rrOCJIe.u.OBaTe­

JIbHOCTen. 

KJIlOqeBble CJIOBa: aBToperpeCCHOHHa.Sl rrOCJIe)l.OBaTeJIL­

HOCTb, T01.iKa H3MeHeHH.SI, po6aCTHoe OIJ,eHHBaHHe. 



146 Russian abstracts 

AHCKPHMMHAHTHbll AHAnM3 

CJIYl-IAfIHbIX TIPOllECCOB 

AnbI'Hp)l.ac-MHKonac MOHTBMJIAC, PHllIap)l. HAPKOB:w-I 

9)l.yap)l. rnTIMJIEBCKl1M 

MCCne)l.yeTcJl3a)l.a'la MHOI'OanbTepHaTHBHOI'O paCrr03-

HaBaHHJI HeCTaIJ,HOHapHbIX rrpOIJ,eCCOB. ,L(HHaMH'IeCKHe Me­

TO)l.bI paCrr03HaBaHHJI OCHOBaHbI Ha OrrHCaHHH rrpOIJ,eCCOB 

H 06'beKTOB )l.HHaMH'IeCKHMH MO)l.emIMH B BH)l.e )l.H<p<pepeH­

IJ,HanbHbIX CTOXaCTH'IeCKHX ypaBHeHH:A: B cny'lae Herrpe­

PbIBHOI'O BpeMeHH HnH peKyppeHTHbIX CTOXaCTH'IeCKHX 

ypaBHeHH:A: B cny'lae )l.HCKpeTHOI'O BpeMeHH. 

,L(nJl OrrHCaHHSI KnaCCOB CTaIJ,HOHapHbIX' rrpOIJ,eCCOB HC­

rronb3yeTcJI MO)l.enb aBTOpel'peCCHH. CTaTHCTHKH nOl'apH<p­

MH'IeCKo:A: <PYHKIJ,HH rrpaB)l.orro)l.o6HR Y)J.OBneTBOpSlIOT pe­

KyppeHTHbIM ypaBHeHHJlM, KOTOpbIe rr03BOnJllOT KOHCTPY­

HpOBaTb anl'OpHTMbI KnaCCH<pHKaIJ,HH rrOCne)J.OBaTenbHOC­

Te:A: B TeKYIIJ,eM BpeMeHH. 

PaCrr03HaBaHHe HeCTaIJ,HOHapHbIX rrpOIJ,eCCOB CBO)l.HTCJI 

K pa36HeHHIO KyCO'lHo- HnH nOKanbHo-CTaIJ,HOHapHbIX rrpo­

IJ,eCCOB B rrO)J.KnaCCbI CTaIJ,HOHapHbIX OTpe3KOB. MCrrOnb3YJl 

MeTO)J. rrOCTpOeHHJI rrO)J.KnaCCOB MO.>KHO KOHCTpYHpOBaTb pe­

I1IalOIIJ,He rrpaBHna I'pyrrrroBo:A: KnaCCH<pHKaIJ,HH. ,L(nJl anl'o­

PHTMOB I'pyrrrroBo:A: KnaCCH<pHKaIJ,HH rrOnY'leHbI BbIpa.>Ke­

HHSI )J.nJl )J.OCTaTO'lHbIX CTaTHCTHK. 

Pa3pa6oTaHbI anl'OpHTMbI rrOCne)l.OBaTenbHo:A: KnaCTe­

pH3aIJ,HH MHOI'OrrapaMeTpH'IeCKHX HeCTaIJ,HOHapHbIX rrpo­

IJ,eCCOB, OCHOBaHHbIe Ha HenHHe:A:HoM oTo6pa.>KeHHH BeKTo­

pOB rrapaMeTpOB CTaIJ,HOHapHbIX OTpe3KOB Ha rrnOCKOCTb, H 

peIlIalOIIJ,He 3a)J.a'lY Ha6nlO)l.eHHJI 3a H3MeHeHH.SIMH HeCKOnb­

KHX HeH3BeCTHbIX COCTOJlHH:A: )J.HHaMH'IeCKHX CHCTeM. 

KnlO'IeBbIe CnOBa: paCrr03HaBaHHe HeCTaIJ,HOHapHbIX 

rrOCne)J.OBaTenbHocTe:A:, rrOTO'le'lHaJl H I'pyrroBaSl KJIaCCH<pH­

KaIJ,HJI, KnaCTepH3aIJ,HJI, HenHHe:A:Hoe oTo6pa.>KeHHe. 
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I1EP APXI1l..{ECKOE TIPE,[(CT ABJIEHI1E 
11 C:>KATI1E 2-MEPH0I1 <l>OPMhI 

I1CTIOJIb3Y.H TIP .HMOyrOJIbHI1KI1 

110Hac TIYHI1C 

147 

B pa60Te HccneAyeTcR MeTOA npeACTaBneHHR ~OPMhI 
06nacTeD Ha 6HHapHOM H306pa.)KeHHH, n03BonRIOw.HD HX 
nOCTeneHHYIO AeTanH3aIJ,HIO. TIoA'IepKHBaeTCR~ 'ITO HCCne­
AyeMhID MeTO)]. OTpa.)KaeT HepapXH'IeCKHD npHHIJ,Hn aHa­
nH3a BHAeO HH~OpMaIJ,HH (C nOCTeneHHOD AeTanH3aIJ,HeD ), 
KOTOPhIA: CBoA:cTBeHHhIA: .)KHBhIM CHCTeMaM 3peHHR. 3TOT 
MeTO)]. n03BOnHn AOCTH'Ih B TO .)Ke BpeMR ABe IJ,enH: 1) xopo­
IIIee C.)KaTHe BHAeo-AaHHhIXj 2) nony'lHTh CTpyKTypy AaH­

HhIX, KOTopaR RBnReTCR YA06HOD npH npoBeAeHHH reOMeT­
pH'IeCKHX onepaIJ,HD Ha)]. H306pa.)KeHHeM, 6e3 nepeBo)].a ero 
Ha HCXOAHyro ~OPMY B BHAe MaCCHBa aneMeHTOB H306pa.)Ke­
HHR (anH3=nHKcenh). TIonY'leHHaR cTpyKTypa BHAeO-AaH­
HhIX COCTOHT H3 cnHCKOB npRMoyronhHHKoB, Hepap'lH'IeC­
KH ynopRAo'leHHhIx no HX nnow.a)].H, H MHO.)KeCTBa anH-
30B, KOTopaR RBnReTCR AononHeHHeM K MHO.)KeCTBY, npe)].­
cTaBneHHoMY Hepap'lH'IeCKHMH cnHCKaMH npRMoyrOJIhHH­
KOB. TIocneAHHe ~OpMHpyIOTCR npHMeHRR nHpaMHAanhHYIO 
CTPYKTYPY AaHHhIX. Pe3ynhTaThI CTaThHnOKa3hIBalOT npe­
HMyw.eCTBa Hccne)].yeMoro MeTo)].a KOAHpoBaHHR no cpaB­
HeHHIO C KnaCCH'IeCKHMH MeTo)].aMH KO)].HpoBaHHR, npH 
CTpeMneHHH npHMeHHT& C)I(&TYIO HHc:l:JOPM&I1,HIO B 6asax BH­

Aeo-AaHHhIX. 
KnlO'IeBhIe cnOBa: C.)KaTHe H306pa.)KeHHR, CTPYKTYPhI 

AaHHhIx, nOCTeneHHaR AeTanH3aIJ,H.H, nHpaMHAhI, reOMeT­
pH'IeCKHe TpaHC~OpMaIJ,HH. 
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OBHAPY)KEHYIE TI05lBJIEHYlH ME,[(JIEHHbIX 

JIYlHEHHbIX Yl3MEHEHYIM CBOHCTB 

CJIYl-IAflHhIX TIPOUECCOB 

JIa~MYTHC TEJIbKCHItIC 

<l>YHKIJ,HOHHpOBaHHe MHOrHX ,lJ.HHaMH't{eCKHX CHCTeM 

.>KHBO~· H He.>KHBO~ rrpHpO.r:r.hI COrrpOBO.>K.r:r.aeTC.H .HBJIeHH.HMH, 

KOTOphIe rrpe.r:r.CTaB,)J.HIOT c060~ CJIy't{a~HhIe rrpOIJ,eCcbI. B 

3THX CJIy't{a~HhIX rrpOIJ,eCCaX OTpa:>KaIOTC.H orrpe,lJ.eJIeHHblM 

06pa30M cPYHKIJ,HOHaJIhHhIe COCTO.HHH.H .r:r.HHaMH't{eCKHX CHC­

TeM. TI03TOMY aHaJIH3Hpy.H CBO~CTBa Ha6JIIO,lJ.aeMhIX CJIy': 

't{a~HhIX rrpOIJ,eCCOB MO.>KHO orrpe.r:r.eJI.HTh cPYHKIJ,HOHaJIhHhIe 

COCTO.HHH.H HX rrOp0.>K.r:r.alOILI.HX .r:r.HHaMH't{eCKHX CHCTeM. 

Ha rrpaKTHKe BCTpe't{aeTC.H Ba)l{HhI~ KJIaCC 3a.r:r.a't{ 06-

HapY.>KeHH.H CJIy't{a~Ho B03HHKalOILI.HX Me.r:r.JIeHHhIX H3MeHe­

HH~ cBo1\CTB CToxaCTH't{eCKHX ,lJ.HHaMH't{eCKHX CHCTeM HJIH 

CJIy't{a~HhIx rrpOIJ,eCCOB. TIPH 3TOM He06xo.r:r.HMO rrpHHHMaTh 

HaH60JIee BepO.HTHble peIlIeHH.H 06 B03HHKalOILI.HX H3MeHe­

HH.HX. aTO HMeeT MeCTO, HarrpHMep, rrpH 06HaPY.>KeHHH 

Ha't{aJIa .r:r.e~cTBH~ JIeKapCTBeHHblX rrperrapaTOB Ha opraHH3-

MhI, BhI.HBJIeHHH Y3JIOB MexaHH3MOB C yxy.r:r.malOILI.HMHC.H 

CBo~cTBaMH, orrpe.r:r.eJIeHHH Ha't{aJIa rrO.HBJIeHH.H HapaCTalO­

ILI.e~ KOHIJ,eHTpaIJ,HH 3arp.H3HeHH.H oKpY.>KalOILI.e~ cpe.r:r.bI. 

B CB.H3H C 3THM B CTaTbe paccMaTpHBaeTC.H 3a.r:r.a't{a 06-

HapY:>KeHH.H MOMeHTa BpeMeHH, B KOTOPhI~ 'BHe3arrHO Ha't{H­

HalOT Me.r:r.JIeHHO MeH.HTC.H CBO~CTBa Ha6JIIO,lJ.aeMOrO cJIy't{a~­

Horo rrpou.ecca. YlW.YTC.H HaH60JIee BepO.HTHhIe MOMeHTbI 

BpeMeHH Ha't{aJIa H3MeHeHH.H CBO~CTB. CJIy't{a~HhIe rrpOIJ,eC­

ChI OrrHChIBaIOTC.H ypaBHeHHS!MH aBTOperpeCCHH. Yl3MeHe­

HH.H CBO~CTB rrpOHCXO.r:r.S!T rro JIHHe:AHOMY 3aKOHY. TIpe.r:r.CTa­

BJI.HIOTC.H aJIrOpHTMhI peIlIeHH.H 3a.r:r.a't{H, y.r:r.06HO peaJIH3ye­

MbIe rrpH rroMow.H BbI'IHCJIHTeJIbHbIX MaIlIHH. 

KJIIO't{eBbIe CJIOBa: CJIy't{a~HhI~ rrpOIJ,eCC, aBTOperpec­

CH.H, 06HapY.>KeHHe, HaH60JIee BepO.HTHOe H3MeHeHHe. 


