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IIpennaraercst 0JiMH U3 BO3MOKHBIX NOJIXO00B K MATEMATHIECKOMY ONHCAHHIO HEKOTOPBIX (PMHAHCOBBIX
BpeMEHHBIX Ps/10B. B 00ImeM ciyuae Mojle/IMpoBaHUe TAKHX PS/IOB TPeOYET J0CTATOUHO 00JILIIOro 00beMa
JaHHBIX. [IJ1s pelneHusi 3Toii npoGseMbl paccMOTpeH OOINMi XapaKTep NOBeleHHS] TPAeKTOPH BOIM3H
CTANHOHAPHBIX TOYEK, YTO NO3BOJIMIO NOCTPOMTH MATEMATHUYECKYIO MOjeJb ¢ TOUYHOCTHIO /10 KOHEYHOro
qucia napaMerpos. Onucana 3¢dexTHBHAS TEXHHKA ONEHKH >THX NapaMeTpoB.

Beenenue

B nocnennee BpeMst Bce Oombllice BHUMAHUE YCTSICT-
¢Sl ICCITEMOBAHMIO (PUHAHCOBBIX BPEMEHHEIX PSIOB € TOU-
KU 3PCHUS TCOPUH TUHAMUYCCKUX CUCTeM. (PUHAHCOBHINA
BPEMCHHOH psfl — 2TO MOCAETOBATEIBLHOCTh, OMUCHIBA-
OINAs MTOBe/IeHUE OIPe/IeNIeHHOTO PEIHOYHOTIO Mpoliecca,
HaIpUMEpP KypC IICHHBIX OyMar WiId COOTHOIICHHC Ba-
mot. Pa3Buthe TCOPUU B 3TOM HANPABICHUU JIACT BO3-
MO>HOCTBH BBISIBUTBH CYIIECTBO INIYOMHHBIX SKOHOMMUC-
CKHX MPOIIECCOB, 3a4aCTyIO CKPBITHIX U HEsIBHBEIX. Korma
HCCIIeAyeMas CUCTEMa JUHAMHYCCKAS (T. €. OMUCHIBACTCS
KOHEUHBIM HaGopoM auddepeHIManpHBIX ypaBHEHHUIH),
TO BPEMEHHOH psf Beerda Oyaer ¢yHKIMEH oT ee dazo-
Boi Touku. OHAKO, KaK OPABHIIO, 3apaHee HEU3BECTHO,
BO3MOXXHO JIM OMHUCATH BPCMCHHOU pSIT THHAMUYCCKH.
B pamkax cOBpeMECHHOH TEOpHUH Pa3MEPHOCTH U TCOPUH
JUHAMUYCCKUX CHCTEM MOXKHO, B MPHHIIMIE, OTJIAYUTH
myM (CIydalHBI IpoIecc) OT ACTCPMUHHPOBAHHOIO
MOBC/ACHUS U TCM CAMBIM YCTAaHOBUTH KOHCUHOMEPHOCTD
pPacCMATPHUBACMOTO SIBIICHUSL.

HomycruMm, 4yto B pe3yabTare HadmoacHUN (Ha-
OpUMEp, TOProB) OBIIA MOMYUYCHA MOCICOBATCIBHOCTD
{ym}. Pan § = {ym}>o_, HaspIBacTCS AETEPMUHUPO-
BAHHO TOPOXJACHHBIM, CCIH BEIMOJHCHBL CIACAYIONTUC
ycaoBus [1-3]: @) CyIIECTBYIOT JUHAMUYCCKAST CHCTC-
Ma {7} ¢ KOHEYHOMEpHHIM (Da30BLIM HPOCTPAHCTBOM
M = {2}, Touka z( U JTUMIIHI-HEPEPEIBHAS (YHKIIUSL
¢ Takue, uro ¢(T™(20)) = ym AMABCEXx M =0,1,2,.. ;
6) dist (T*z, T*z') < const - e dist(z, ¢'), T. €. TpackTo-
pun auHamMuueckor cucreMsl {7'} He MOryT paszderarbces
OBICTpee, YeM ¢ 3KCIOHEHITHAIBHOU CKOpPOCThIO. P po-
CTPAHCTBO BCECX BPEMCHHBIX PSAOB, OMPEACICHHOEC KaK
MHOXECTBO BCEBO3MOXKHBIX ITOCIEIOBATEILHOCTEN 1, —
3T0 0aHAXOBO MPOCTPAHCTBO, 3aaBasi OTOOpaXcHHE
C/IBUTA B KOTOPOM IMOJIYYUM YHHBEPCAJIBLHYIO TUHAMU-
YECKYIO CUCTEMY, MTOPOXKIAIONTYIO 10001 orpaHUYCHHBII
paa. Temepb, BBOAA MpeAcAbHOEC MHOXCECTBO, MOXKHO
ONPEJCIUTE EMKOCThb. ECIM eMKOCThL — BEIMYHMHA KO-
HCYHAS U TPACKTOPHUU YHHBEPCAJBLHOH TUHAMHUUCCKON
CHUCTEMBI HE MOTYT Pa30erathbesl CO CKOPOCTHIO OOBIICH,
YeM DKCIOHCHITHAIBHAS (YTO 03HAYACT KOHECUHOCTH MaK-
CUMaJILHOrO ToKaszarenas JldamyHoBa jid mpoliecca ),
TO UCCIASAYCMBINA ST SIBJSICTCS JCTCPMUHUPOBAHHO ITO-

POXJICHHBIM H OMHCHIBACTCS KOHCUHOMECPHON CHCTEMOM
OOBIKHOBEHHEIX A depeHINaTbHEIX ypaBHeHni. Ecmn
TCM WIH UHBIM 00pa3oM BOCCTAHOBHUTL SBHEIH BHJ
ATHUX YpaBHEHUH (XOTA OBl C TOUHOCTBIO 10 HCKOTOPBIX
NapaMeTpoB), TO TEM CAMEBEIM CTAHOBHUTCS BO3MOXKHBIM
OMNUCHIBATE MOBECHUE UCCICTYyEMOI0 BPEMEHHOTO Psa.
Taxum o6pa3zoM, U3ydast TOT WM UHOH BpEMEHHOH psI,
BO3MOXXHO BOCCTAaHOBHUTH MHOTHMC CBOWCTBA HCXOIHOU
JUHAMUYCCKOH CHUCTEMBI U MOAYYUTH MPEACTABICHHUE O
¢¢ aTTpakTope.

B psaae pabor (cM., Hamp., [4-6] H UTUPYEMYIO
TaM JIUTEpaTypy) OBLI TMIPOBE/ICH aHAIN3 HEKOTOPHIX (hH-
HaHCOBBIX BPEMCHHBIX PSTOB W MOKA3aHO, YTO MHOIHE
W3 HHAX UMCIOT KOHCUHYIO ¢MKOCTh. Takum o0pazom,
3TH PSIBEI MOTYT OBITH OMHUCAHBEI OOBIKHOBEHHBIM (-
tdepennuansHEIM ypaBHeHHEM. B o0mmem ciaydae Takoe
VpaBHCHUC MPEACTABISCTCS B BUAC

dnp _ dn—lp dn—2p
darm W—_lam—_w---,lﬁaz’ ) (1)
rme F — Hekoropas ¢yHKIMS, ¢ — BpeMsS U a; —

COBOKYITHOCTb TMapaMeTpoB. sl ONHCAHUSI JUHAMUKH
BPEMCHHOI'O psiia HECOOXOUMO BOCCTAHOBUTE IPABYIO
yacte B ypaBHcHUH (1). B Hekotopwlx padotax (cM.,
Hanp., [7-9] 1 NpuBeACHHBIC TaM CCHUIKH) MPOBOAWINCE
OIICHKH JJIMHBL BPEMECHHOIO psaa, HEoOXOAUMOW s
rocrpoernst pyHKIUN F'. PTH OTICHKYN MOKa3EIBAIOT, UTO
B OONBINUHCTBE CITydacB UMCIOIIUXCS JAHHBIX HedoCma-
mouno IJI ONpe/Ie/icHUs Mparoil yactu ypaBHeHUs (1).

Hnsa peliieHust 3Tol MpoOIeMBl MOKHO MPEII0XKUTh
MOAXO/l, B OCHOBY KOTOPOTO TOJIOKEHBI CIEAYIONHe
0COOGEHHOCTH (PUHAHCOBBIX PSITOB:

3a4aCcTyI0 Kype akluid KoyeOnercs B OrpaHHUUYCHHOM
UHTCPBAIC MCXKY TaK HA3BIBACMBIMH YPOBHSMH IO/I-
JICP’KKU U COMTPOTUBIICHUS; TAKOC MTOBEACHUC HA3BIBACTCS
TOMOJMHAMUYECKUM, T.€. COOTBETCTBYIOIIMM IIPAKTH-
YECKU HEU3MCHHOMY 3aKOHY JIBHDKCHHS,

BpEeMsI OT BPEMCHU KypC aKIUi «IpodHUBacT» 3TH
YPOBHH W TOCTE MEpexoAHOro Mmpollecca BEIXOJHT Ha
JIPYTO¥ TOMOJTHHAMHUYECKUH y4aCTOK.

HuTepoperanus 3TUX 0COOCHHOCTEH ¢ TOUKHU 3pCHUS
TCOPUU AUHAMHYECKUX CHUCTEM COCTABISIET CYyTh JaHHOM
paboTHI.
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JIunelinple roMoJiHHAMHYECKHE MOJeIH

O6wikHOBeHHOE AnddepeHnaTbHOe ypaBHeHUe (1)
MOXeT OBITH TIPEICTABICHO B BHAC CHCTEMEI U3 1 T de-
PEHITMABHBIX YpaBHCHHU mepBoro nopsaka. Ma3oBeIM
MPOCTPAHCTBOM TAKOH CHUCTEMBI SIBJISETCA 1 -MEPHOE €B-
KJIMIOBO MPpOocTpaHcTBO. Kak1oMy MTHOBCHHOMY COCTO-
SIHHIO CHCTEMBI OTBedaeT (pa3oBast TOUKA 3TOrO Ipo-
CTPAHCTBA, H KAXJA0U TOUKE MPOCTPAHCTBA COOTBECTCTBY-
eT OIlpe/eNiecHHOE U eIMHCTBEHHOS COCTOSIHUE CHCTEMBI.

HJdunaMuxy cuctembl (1) MOXHO TPEACTABUTHL KaK
MOCIeA0BATEILHOE H3MEHEHHE TTOI0KeHNS (Pa3soBEIX TO-
YeK, T. €. TPASKTOPHH JIBIKEHUS JTHX TOUYEK B (pa30BOM
npocrpaHcTBe. TakuM 0Opa3oM, MOBEACHUI0 UCXOAHOMN
CUCTEMBI (T.¢. PBIHOYHOIO mOpoiiecca) OyaeT OTBEYATH
pelieHne 1 OOBIKHOBSHHEIX MU depeHITHaTBRHBIX ypaB-
HEHUI U COOTBETCTBYIOMAs ($a30Bast TPAEKTOPHSL

BeneacTBue cyliecTBOBaHUS YPOBHCH MOAACPKKH U
CONPOTHUBJICHUSI B OIpe/cieHHbIe HHTEPBANBl BpeMe-
HH (PHHAHCOBEIE BpeMeHHBIC PSITBI HMEIOT JOCTATOYHO
OOoNBINNE YYACTKH, COOTBCTCTBYIOIIUEC MAaIO H3MCHSIO-
MEMyCsl 3aKOHY ABMKCHUS. Takue ydyacTKA Ha3bIBaIOT-
¢l eomodunamuyeckumy. Kak TIpaBHIO, TOMOTWHAMH-
Ka (OpU HEKOTOPBIX JOMOIHUTCIBHBIX JOMYIICHUSIX —
CM. HUXe) MOXKeT HaOMoAaThCS B MEPUOBI CIIOKOHHO-
ro 3KOHOMMYECKOTO COCTOSIHHS. PaccMoTpuUM TMOAXO/ K
OTMCAHUIO TOMOJAMHAMHYECKUX YIaCTKOB (PUHAHCOBBIX
BpPEMEHHBIX PSIOB.

1. Ucxonnble rumote3bl. /1 MOCTPOCHUSI CUCTEMBI
OOBIKHOBECHHEIX udepeHITHaIbHBIX YPaBHSHHMA, OIH-
CBIBAIONTNX JIUHAMHKY TOMOJMHAMHYECKOTO (HUHAHCO-
BOT0 BPEMCHHOTIO Psiid, MPUMEM CICAYIONINAC UCXOAHBIC
TUIIOTE3EI.

1. F'oMoIMHAMUYECKUE YYACTKH COOTBETCTBYIOT JBU-
JKEHHIO CHCTEMBI B MajIoit obmactu (a3zoBoro mpocrpaH-
CTBa.

2. J1oCTaTO4YHO JIHTEIBLHOC ABMXKCHHEC CHCTCMEI B
MaJioli obaact $a3oBOro MpoCcTpaHCTBa BO3MOYKHO TIO
CICAYIONAM MIPUIHUHAM:

a) TPAeKTOpUS HAXOAUTCA B 0O0JACTH TPHUTSHKCHHUS
HETIOJIBUKHOU TOUKHM (Takoe ABUXKEHHME Ha3BIBAIOT TO-
MOJANHAMHUYCCKAM JABIKCHUCM Hep8o2o TUIA);

6) TpaeKTOpHS HAXOOHUTCI B 0OTACTH HEIOABHXXHOM
TOUKH, TPUTSATHUBAIONICH MO OJHUM HaAMIpaBlcHUSIM H
OTTAIKUBAIONICH O APYrUM (Tako¢ ABHUXKCHHUC OOBIU-
HO HA3BIBAIOT TOMOJAUHAMHAYECKUM JIBIDKCHHCM 810P020
THUIIA).

3. Cucremy muddepeHIMANBHBIX YpaBHEHUH BOIH3N
HETOJIBUKHBIX TOYEK MOXKHO NTHHeapu3oBaThb. B atom
clydae, Tepexojisl 00paTHO OT CUCTEMBI K mudbepeHITH-
AJILHOMY YPaBHCHUIO 7 -T'O MOPSIKA, HOTyYUM JTUHEIHOE
ypaBHeHUE. C1e0BaATECIbHO, TOMOJUHAMUUCCKOC /IBHKC-
HHE MOXeT OBITH ONMHMCAHO JTHHEHHBIM AuddepeHIInaIb-
HBEIM ypaBHCHUCM.

4. P pekpallieHre TOMOAUHAMUYECKOTO JIBUXEHUS MO-
JKeT TIPOUCXOAUTH

@) B pE3yNbTATC BHCIIHCTO IIOKA, T.€. BO3ACHCTBUSA
thakTOpOB, HE YUTEHHBIX B CHCTEME; OUCBHUTHO, TaKasl CH-
Tyalus JOMyCTUMA /11 TOMOJHUHAMUYCCKOTO JIBUKCHUS
KaK TIepBOro, Tak U BTOPOTO THUIIA;

6) B pe3ynbTare BHIXOAAa U3 00JacTH, B KOTOPOH
ClipaBe//IiBa IMHEAPH30BaHHAS cUCcTeMA (CM. II. 3); 3TOT
clIydail MOXeT MMeTh MECTO JIUIIb A/l TOMOJAUHAMUYe-
CKOTO JIBUXKEHHS BTOPOTO THIIA.

Taxum 06pa3oM, MBI JOIyCKAeM, UTO GOIBIIYIO YaCTh
BpEMCHH CHCTEMa MPOBOAMUT BOJIHM3H HEMOIBUKHBIX TO-
yek. Kpome Toro, mo teM WM UHBIM OPHIUHAM TPAcK-
TOPUSL MOXKET MEPEXOAUTH U3 OKPECTHOCTH OAHOH Hemo-
JIBUKHOWU TOYKHU K JIPYTOMH.

2. ®opmysmpoBka Mojean. Cleaysl NPHUHITHIM HC-
XOJHBIM THIIOTE3aM, NPEACTABUM H3MEHCHHE IEHBI Ha
HEKOTOPOM TOMOJMHAMHUYECKOM YYACTKE CIEAYIOIUM
obpaszom:

P(t) = p(t) + (1),
ap(t) N~ de(t) )
g T2 g =0
m=0

rae P(t) — HabmogaeMoe 3HAa4eHUE IIEHBI B MOMEHT
BpeMeHH ¢, e(t) — Oenblif IIyM C HyJeBBIM CPETHUM
U aucnepcuei v, p(t) — MaTeMaTHUecKoe OXXHMIaHHE
UCCIeyeMON BeTHMYUHBI B MOMEHT BpeMEHH ¢, a,, —
NOCTOSHHBIE Ko3hduiueHTsl. P pucyrcrBue B HabIr0a-
eMBIX IIEHAaX CIy4YalHOM COCTaBISIIOIIEU B pPeallbHOCTH
Hen30eKHO.

Pemenne muddepennuansnoro ypaBHeHHs (2) MOXKHO
3alucaTh B BUJE

p(t) = z’"‘: Zm €U

m=1

TaxuMm oOpa3oM, 711 MPOrHO3UPOBAHUS COOTBETCTBYIO-
MEro BpeMEHHOTO pgAa HeoOXOMMO YMEThH OIleHHBATh
HEHU3BECTHEBIC TAPAMETPEL z; H Ww;.

3. TexHuka oneHKH HapaMeTpoB. P OCKOIIBKY claydaii-
HBIH aJTUTUBHBIN WieH &(t) sBIseTCS OeIbIM IIYMOM,
OLIEHKY MTAPaMeTPOB MOKHO IIPOU3BOIUTH METOAOM HaU-
MeHBITNX KBaApaToB. Cleayd 3ToMy MeTO/Ty, HeoOXOau-
MO IIPOU3BECTH MUHHUMM3ALUIO I10 HEU3BECTHBIM Mapa-
MeTpaM GYHKITUH CIeYIONIEro BUIA:

XT: (P(ts) - zn: 2y €S )2 —smin. (3

s=1 m=1

Munnmmsaras GyHKIAA (3) 3aTpyaHSETCS TEM, UYTO
napaMerpel z; U w;, BOOOIIE TOBOPS, KOMILICKCHEIE
yucna. KpoMe TOro, oHH He SIBJISIFOTCS HE3aBUCHMBIMH
BEIMYUHAMH, T. €. ecmd Im w; # 0, To cymecrByer k # j
TAKOE, UTO z; = zf, w; = wy, . 37€Ch U JIajiee 3BE3/109Ka
o0o3HaYaeT KOMILIEKCHOE COTpsDKeHHe, MUHUMM3AIUS
¢ynxrau (3) moKHA TTPOBOIUTHCS TOITAITHO.,

P a meproM 3rarme MpenoNoKuM, YT0 KOMIUIEKCHBIS
mapaMeTpel OTCYTCTBYIOT. Torfa HEoOXOAMMO HANWTH
MUHUMaJEHOS 3HaueHue (yHKIMU (3) m Habop mapa-
METPOB Zz;, w;, COOTBETCTBYIONIMA 3TOMY 3HAUYEHUIO.
P a BTOpOM 3Talle AOMYCTUM, UTO CYIICCTBYET Mapa co-
MPSKCHHBIX JIPYT IPYTY KOMIUIEKCHBIX TTApaMETPOB w1
U wy W UM COOTBETCTBYET Mapa COMPSDKEHHBIX TTapaMeT-
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pOB z; W z5. OcrajbpHBIC TApAMETPHl ACHCTBUTEIBHEIE,
B asrom cayuyae ¢yurmms (3) 3amumiercs CIeMyROIAM
obpazom:

Z (P(ts) — 2Ry e"% cos(uit, + 1) —

s=1
n 2
— g Zm e“’mt“’) — min.
m=3

3neck z3 = Riexp(ip1), 22 = Riexp(—ip1), wy =
= vi+iuy, we = vy —iu;. MuUHUME3APYEM PyHKITHIO (4)
Mo JeWCTBHTENBHBIM HapamerpaMm Ry, o1, v, u,
Z3y .y Zns W3,...,Wy. Pa k- orane (k < [n/2] 4+ 1,
I7e omepanus [-] o3Haudaer B3ATHE IENOH 4acTH) pac-
CMOTpPHUM k—1 Map CONPSLKEHHBIX APYT APYTY KOMILICKC-
HBIX NApaMETPOB: w1 H Wa,...,Wak_3 U Wak_2. M
COOTBCTCTBYIOT k — 1 Map COMPSDKEHHBIX MapaMeTPOB:
z1 A 29,...,29k_3 U Zop_»o. OcranbHele nmapaMCETphbl
Oyayr peticrBurenbHBIMA. Toraa dynkius (3) mpumer
BH]

(4)

k—1

T
Z (P(ts) -2 Z R; "' cos(uit, + ¢1) —
s=1 =1

(5)

n 2
— Z zme“""t“’) — min.
m=2k—1
3neck  z; = Rjexp(ipr), 2141 = Riexp(—igi),
w; = vy + tuy, wiy1 = v — tu;. Telepb HEOOXOTUMO
MHHAMH3HPOBATH (PYyHKIUIO (5) MO JACHCTBUTCILHBIM
napamerpaM Ri, ..., Rp_1, @1,y Ph—1s V1y- -3 Vi1,
ULy« voy Uk—15 22k—11- -y Zn> Wak—1,- -+ Wn.

Taxum obpazoM, mocie [n/2] + 1 sramoB Oyaem
uMerb [n/2] + 1 snauvenumii ¢ynxmuu (3). Boibupas
MHHAMAIBLHOE M3 ITHUX 3HAYCHHM, TeM CAMBIM HaijieM
ONTHMAJIbHBIE BETHINHBI TAPAMETPOB 2z; U W; .

3akiarouenue

Lens Hacrosmeil paboTel cocTosia B ACMOHCTPAIIMHI
NPUHIUIHAIEHOH BO3MOKHOCTH MIPOBECTU PEKOHCTPYK-
nuto mpasoit uacru auddepermaasaoro ypasaenus (1)
Ha OCHOBe OOIMMX coobpakeHHWil Oe3 MCMOIb30BaHHUS
JUIMHHEIX PSAOB HabmoneHuid. OaHako A1 pazpadoTKu
OMUCAHHOW MOJCIN HUCHOJIB30BATUCE JOCTATOYHO JKCCT-
KUE MPSANOCBUIKH, U MOTOMY ABTOPHI HE MPETCHAYIOT
Ha TO, UTO YAAI0CH MPCATOXKHATL paboUril HHCTPYMCHT
MoAeIupoBaHus. TeM He MeHee BIIOJHE BO3MOXKHO, UTO
Pa3BUATHUC MPEIT0KCHHOTO NOX0/1a MO3BOJIUT NEPEHTH K
NPAKTHICCKOMY UCTIOJIB30BAHUIO TCOPUU TUHAMUAYECKUX
cucreM Ha (MHAHCOBHIX pPBIHKAX. s 3T0TO HEO0OXOaM-
MO MPEAJIONKUTE AATOPUTM 11 BEIACICHUS TOMOJHHA-
MHYCECKUX VUYACTKOB TPACKTOPHH.

B 10 %e BpeMs Ipe/yIoKEeHHBIH MOIX0/ TAET OCHOBA-
HHC CUATATD, UYTO B HEKOTOPBIX CIy4asiX MOACIUPOBAHUEC
U IPOTHO3UPOBAHKUC HA OCHOBE aHAJIN3a OTPAHUUCHHBIX
BPEMCHHEIX PSAOB MOXKET OBITH JOCTATOYHO MPOCTO pe-
AJIM30BAHO, MOCKOABKY TMIIOTE3a O TOMOJTUHAMUYHOCTH

TpacKTOpUil uMeer mojA coboil pealdbHYIO0 MOYBY IS
OONBINIOro YKCaa HAOTIOAACMBIX.

B mannoii pabore mpeacTaBlIcH TOIBKO OJTUH U3 BO3-
MOKHEIX MOAX0A0B. ECTeCTBEHHO, pellicHHUE MpOodIeMBI
onrcaHusl (UHAHCOBEIX PSIOB 3TUM HE HUCUCPITEIBACTCSL.
P anpumep, cpeau 3apyOeKHBIX HCCACAOBATEICH BeCh-
Ma TIOMYyJISIPHBIM TOAXOIOM JUTS aHan3a (UHAHCOBHIX
BPECMCHHEIX PSAOB SIBSCTCS U/Esl UCIOIL30BAHUS KOH-
IICHIANA TAK HA3bIBACMON aBTOPETPECCHOHHON YCIOBHOM
reTepoCcKeACTUIHOCTH (CM. 00 3TOoM moapobHee [10]).
PTa KOHIICHIIMS COCTOUT B TOM, UTO U3MCHCHUE AUCTICP-
CHUH OTpeAeseTcs He BHENTHUMH (pakTopamu, a BHYT-
PCHHUMH NapaMeTpaMu U NPEABICTOPUCH CHUCTEMEI, B
YACTHOCTH PEaIU30BAHHBEIMU B MPCABIIYIAC MOMEHTEHI
BPECMCHHU 3HAYCHUSIMHA BpeMeHHOro psia. Mcmonn3oBa-
HHC TAKOro MOAXOAa MOKAa3alo ero Ooratbic BO3MOXK-
HOCTH OpU OOBSICHCHUHU CTATHCTUYECKUX OCOOCHHOCTCH
BPEMCHHEIX PSAOB, BOZHUKAIONINX HA BATIOTHBIX U UHBIX
(pvHAHCOBBIX PBIHKAX, B TOM YHCIE U poccutickux [10].

Hpyroil moaxoa CBSA3aH C UCMONBL30BAHUCM JAHHBIX
o mporiecce GopMHPOBAHUS TIeH (PMHAHCOBEIX aKTHUBOB.
PTu nanubic B OCHOBHOM CKOHIICHTPHPOBAHEI B CAMO-
CTOSITCIILHOM pasfesic SKOHOMUUCCKOU TCOPHH, HA3BIBAC-
MOM Teopuelt pruHaHCOB. MIcromb30BaHNe MOJIENEl 3TOH
TCOPHUU MOMKET OKAa3aThCS MOJIC3HBIM MPH ONPEACICHUN
Buga ¢yHKIE F (cM. (1)) ¢ TOUHOCTBIO 10 KOHEUHO-
ro 4ucia mapaMeTpoB. B cBow ouepenb, ompeaciacHUC
NapaMETpPOB MOXKET OBITH MPOU3BCACHO HA OCHOBAHUH
ONTUMAJILHOTO NPUOIMKEHUS pellicHAs ypaBHeHUS (1) K
HMEIOIMCS AaHHBIM [11]. P pu 3TOM /I7IMHA H3BECTHBIX
BPECMCHHEIX PSJIOB, HCOOXOUMAS AJISI OMPE/IC/ICHUS Ma-
PaMETPOB, MOXKET OBITH Ha HECKOJIBKO MOPSAKOB MCHb-
e, YeM JJISl PEllicHUSI UCXOAHON HemapaMeTpHUCeCKON
3a7a4H.
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