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00KMOop eKOHOMIYHUX HayK
Xapkis

KOWBIYVK B. B.

Cymu

AMMNOLMPEHIIIMM IHCTPYMEHTOM B AOCAIAXXEHHSX
o6’exTiB B eKOHOMili € KOpeAdLiitHO-perpeciitHmit
aHaais. Lie o6ymoBAeHo criemdikowo cTaHy T2 pos-
BUTKY COL{IaAbHO-EKOHOMIYHMX CHCTEM ~— aHaAi3 ix Mae
IDYHTYBAaTUCh HA TMPUYMHHO-HACAIAKOBMX MeXaHi3Max.

BIBHECIHOOPM N2 4 '2012

Pospo6aenHs 6araTodakTopHuX perpeciitHux MoaeAeit Bu-
Marae BCTRHOBACHHS Pe3yAbTaTUBHOI 03HaKK Ta GaKTopiB,
AKi BIAMBAIOTb He Hei. 3MICTOBHICTb MOAEAI 3aA€XHUTD BiA
AOCAIAHMKA, KMt MOAEAIOE B3a€MO3B'A30K. Bin xe cTuka-
€ThCA 3 PisHUMU NpobaeMamu B po3pobAeHHi perpeciithoi
MoAeai. HacripaBai uux npobaem He Tak Bixe it Maao. IIpo-
6AeMM OLHIOBAHHSA NapaMeTpiB MHOKUHHMX PerpeciitHux
MOA@AEI ACTAABHO 2HAAI3yBaAMCh B aBTOPCBKilt pobori [1],
Ae ByAO BUKA2AEHO OKpeMi peKOMeHARLii 1oAo ix Bupi-
LeHHA. A0 LbOro Yacy Iije He 3aNPONIOHOBAHO e)eKTUBHUX
3ac06iB AASL 3aM06iraHHs MYABTUKOAIHEAPHOCTI Y TUX BU-
TaAKaX, KOAM BOHA BIIAMBAE Ha OL[IHKY NapaMeTpiB MOAEAI.
BipoMo, 1110 MeTOA IOKPOKOBOI perpecii He onpaBAaBca [2,
3]. Byao 3anponooBaHo QR-poskAas MaTpuiii X, 3a A0mo-
MOTO!0 40ro npobAeMa MYABTMKOAIHEAPHOCTI B perpeciii-
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EKOHOMIKO-MATEMATWUYHE MOJENHOBAHHA

EKOHOMIKA

HOMY aHaAisi poss’ssyeTbcs Aocuthb mpocto [4]. Takox B
GaraTo(pakTOPHOMY perpeciiHOMy aHaaisi npu BUPpileHH]
PEeaAbHMX EKOHOMIYHMX 3aAQ4 BMHMKAKTb HECTOAIBaHI
npobaemy inTepmperauii koediuientis perpecii [5]. O6-
YMCAIOIOUM DerpeciitHi MOAEAI AASL €KOHOMIYHOrO aHaAi-
3y, HAAEXKMUTb 3HATH, O MOXKe DyTH OTpUMaHe PiBHAHHS
3 B-koediuientamu, sxi 6iabuii opvuuii 3a Mopyaem. Ipu
OTPUMaHHI TaKOi MOAGAI PEKOMEHAYETBCS YBKHO BUBYMTH
HANPSMOK NPUYMHHO-HACAIAKOBUX 3B'A3KIB ABMLL, 1O BY-
BYAIOTHCS, | YTOUHUTH crieLuoikaLiiio MoAeAi [6].

03TASIHEMO OAHY 3 IPOGAEM MHOKMHHOI perpeciiHol

MOAEAI, [0B’si3aHy 3i 3MiCTOM BIABHOTO YAeHa. BiAb-

HUL YAEH AiHiiTHOI 6araToakTOpHOI MOAGAL y = b, +
+ b, %, + b, x, Biairpae Ty camy poab, 10 i B 0AHODAKTOp-
HOMY BUTIAAKY — BiH IOTpiGeH B MOAEAI AASL TOTO, 1106 mpu
cepeAHiX 3HAYEHHSX MOACHIKYMX SMiHHMX (X), X,) Gyro
OAEp)KaHe CePEAHE 3HAUEHHS Pe3YABTATUBHOI 03HaKM ().

TTpHKAaAIB BUIIAAKIB perpeciitHux MOAEAeN, y SKuX
BIAbHMI1 YAEH AODIBHIOE HYAIO, 6arato B eKOHOMIL: rinote-
3a HenepepsHoro (moctintoro) npubyrky Miatona Dpia-
MaHa, 3TIAHO 3 AKOIO MOCTiVHE CTIOXMBAHHA NPONOpLilHe
NOCTIHOMY PUOYTKY; Y TeOpii aHaAi3y BUTPAT CTBEPAXKY-
€ThCsl, 10 3MIHHI BUTPATV BUPOOHMIITBA PONOPLiiHI BY-
ITyCKY MPOAYKLT; Y MOHETapUCTChKii Teopii piBeHb 3MiHu
uiH, To6TO piBeHb iHAsLi, IPOMOpLiHMIL piBHEBI 3MiHU
nponosuuii rpoweit [7].

3 no3uuii MaTeMaTUKM MOAEAL 6e3 BIABHOrO YAeHa
3'SBASIOTBCS ¥ BUNIAAKAX, KOAM BIAOMO, 10 AiHia perpecii
000B'I3KOBO Ma€ MPOXOAMTM 4epe3 (BIKCOBaHMI BY30A,
HajluacTillle yepes MoYaTOK KOOpAMHat. Hampukaap, 30-
GpakeHa Ha puc. I KBAAPATUYHA 3aAEXKHICTb 3aBXAM 11PO-
XOAMTD Yepe3 OYaTOK KOOPAMHAT 33 OyAb-AKMX 3HAUEHHAX
napametpis: y = b, x + b, x%.

y

=Y

0

Puc. 1. KBagparuuHa mogenn

Moageai 6€3 BIABHOTO YAE€HA TAKOX 3'ABASIIOTHCS TIpU
BUKODMCTAHHI 3BaXKEHOIO METOAQ HAMMEHIINX KBAADATiB,
KOAM AAST IOAOAAHHS HACAIAKIB reTepOCKEAACTUYHOCTI BCe
PiBHAHHSA perpecii MONepeAHbO MOMHOXYETBCSA HA BaroBy

¢ynkiiio. Hanpukaas, HeAiHiitHy MopeAb y =-————
by +bx

MOXHA IIPUBECTU AO AIHIHOTO BUTASIAY (BIAHOCHO rrapame-
TpiB) PyHKIIOHAABHUM TIEPETBOPEHHAM 3aACXKHOI 3MIHHOI
1/y = by + b, x. Aae BiAOMO, 1110 TIpH QYHKLIOHAABHYX TIEpe-
TBOPEHHSIX 32-AXKHOI 3MIHHOI MaiKe 3aBXXAU 3 ABAAETHCSA
CYTT€BA TETEPOCKEAACTUYHICTD 3AAMIIKIB MOAEAL, sKa
3AATHA CTIOTBOPUTH 3HAYEHHS OLIHOK MapaMeTpiB MOAEAIL.
Barosa ¢yHkujis nmpusHaueHa AaTy OiAbluy Bary HaAitHuM
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CMOCTEPEXEHHSM | MeHIly HeCTabiAbHUM AQHUM 3 BeAM-
KOI0 MIHAMBICTIO. Y AQHOMY TIpMKAaAi BaroBa QyHKIisa A0-
pisHioe g = y% TToMHOXMMO AiHiltHe piBHAHHSA (Y KOODAM-
HaTax x, 1/y) Ha 1o BaroBy QYHKLI0 i OAEPXXMMO MOACAb
6e3 BiAbHOTO uAeHa y = by y* + b xy%, AKa AiniitHa BIAHOCHO
napameTpis i He Mae rerepockepaacTuHocTi. MHK-ouiku
rnapameTpiB Takoi MOAeAi — A0BPOsIKiCHi i He MalOTb cucTe-
MaTUYHUX OXMOOK (3MilLeHHs).

TlpoTe BIACYTHICTb Y MOAEAI BIABHOTO YA€H4 NpU-
3BOAUTD AO TOTO, L0 CyMa 3aAMIIKIB He OyAe AOpiBHIOBaTH
HYAI0. YCi CTaTMCTMYHI XapaKTEPUCTUKU AKOCTI MOAGAL —
xoediuient aeTepminanii, cratuctuku Gimepa i Cr'iopenta,
1m0 o6umCcAeHi 3a cTaHARpPTHUMY GOpMYAaMHu, OYAYTh Ternep
He IPaBUABHUMMU.

MoaeAb 3 BIACYTHIM a60 HYAbOBMM TIEPETMHOM MOXK-
Ha 3aCTOCOBYBATM y AGSIKMX BUIIAAKAX, IPOTE TYT MOTPi6HO
nam’sTaT! AeKiabka crienmivamx puc. ITo-nepuue, Ze;, sika
3aBXAU AOPIBHIOE HYAIO B MOAEAI 3 HafBHOIO BEAMYMHOIO
I1epeTUHY (3araAbHONPUIHATA MOAEAD), HE 3aBXXAM II0BUH-
Ha AOPIBHIOBATY HYAIO AASL Perpecii, 10 NPOXOAUTD Yepes
T04aToK KoopAuHat. ITo-Apyre, R? — koediljieHT AeTepMiHa-
11ii, IO € 3aBXAY AOAATHNM Y 3araAbHOTIPUIHATIN MOAEAI,
Y AESIKMX BUIIAAKAX MOJKe T1ePeTBOPIOBATMCD Ha Bip€MHMIA
AAsL perpecii, 110 IIPOXOAUTH Yepe3 MOYATOK KOOPAMHAT.
Lleit aHOMaABHMIA PE3YABTAaT MU OTPUMYEMO TOMY, IO R
HEOAHO3HAYHO TiepeAfauae, 1O TIEPeTUH BKAIOYAETbCH B
MoaeAb. Tomy R?, sixuit 0641CACHO 33 IPAaBUAAMM, MOXKE He
BIATIOBIAQTH perpeciitHiit MOAEAI, 110 MPOXOAUTD Yepes mo-
YaTOK KOOPAMHAT.

ame vepes Lji criem®iuHi puck Moaeai perpecii, 1110

TIPOXOAUTH Yepes N0YaTOK KOOPAMHAT, KOPUCTYBa-

THCb CAiA 06epesxHo. SIK1II0 HeMae AOCTAaTHbOI Tone-
PeAHbOI YIIEBHEHOCT] B il BUKOPUCTaHHI, Kpalije BAKOPUCTa-
TV 3araAbHONIPUIHATY MOAEAD i3 HasIBHMM repeTuHoM. Lle
Mae ToABiHY nepesary. [To-niepiue, SKILO MY BKAIOYAEMO B
MOAEAb BEAUMMHY NEPETHHY, AAe BOHA CTATUCTUYHO He 3Ha-
YMMa AASL YCIX TIPAKTUUHMX LiA€H, MY MAEMO perpeciio, o
TIPOXOAUTD Yepe3 MOYaTOK KOOPAUHAT. [To-Apyre, i Lie Hait-
BXAMEILLE, KO GAKTUYHO NIEPETUH iCHYE, aAe MU Hamo-
ASITAEMO HA TOMY, 10D 3aCTOCYBATH perpeciio, Lo IpoXo-
AUTb Yepe3 IIOYATOK KOOPAWHAT, TO MM IIPUITYCKAEMOCS] 10~
MUAKM CrieliiKaliii, TUM CaMiM IOPYILYIOYM [PUITYILIeHHA
5-f KAaCMYHOI MOA€AI AiHiitHoi perpecii [7, ¢. 133 ~ 134].

PO3TASIHEMO A€TAaAbHO MOAEAb 0e3 BIABHOrO YAeHa.
AAs OUiHKM IIapamMeTpiB MOAeA€l 0e3 BIABHOTO YAeHa
y=bx +byx,+e
MPOTIOHYETbCS AOAATH B METOA HAVMEHIIMX KBaApariB
060B's13K0BY yMOBY Ze = 0. MaeMo 3aAauy Ha yMOBHMIA €KC-
TpemyM — Tpe6a 3Ha TV MiHIMyM CYMM KBaADATiB 3aAMILKIB
MOAEAI 32 yMOBM PiBHOCTi HYAIO iX CYMM:
3 e? - min,
Ye=0.
Ckaapaemo oyHkuilo Aarpamxa (Ae MHOXHMK Aa-
rpaHKa nosHayeHo —2\)
F=3e* - 2\Ze

i AODIBHIOEMO HYAIO i YaCTHHHI OXiAHI 32 BciMa 3MIHHUMM
\ by, b, (5, x, i x, 3apa3 He € aMiHHMMY, Lje HaBOPM BiAOMMUX
OKpEMMX YUCeA).
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3BIAKM OAEPXYEMO TAKY CHCTEMY 3B'A3KIB Ha 3aAMILKY MO-

AGAIL:
[ Ye=0,
12@‘1 =AY x,
Yex, =AY x,.

TomHOXMMO piBHsIHHA ¥ = b x, + byx, + e Ha KOXHY
aminHy (1, %), x,, y, €) i ipocymyemo ui Bupasy 3a Bcima crio-
CTePEXEHHAMMU:

Ly=bZx +b,Xx,+Ze
Zyxl =b Zxx +b,Txx, + Zex,
Zyx2 = b Zxx, + b,Ix2x, + Lex,
Zyy = b Zyx, + b,Zyx, + Zye
Zye=b Zex, + b,Tex, + Lee.
Bpaxyemo 3B'A3ky, w0 HakAapeHi Ha 3aAMIIKM i 3

TIEPUIMX TPHOX CYMApHMX BUPA3iB OTPUMYEMO TaKy CUCTe-
My DIBHSHb AAS OLIIHKM TTapaMeTpis MopeAi 6e3 Bi-AbHOTO

YAeHa:
Xy= bYx +6,3x,
Yyx =AEx +b T xx +b, Y xx,,
25 =AEx +b T xx +b, Y xx,.

Llikao nopiBHATM OTpuMaHy cucTeMy PIBHSHb 3 CUC-
TEMOI0 «HOPMAABHUX PIBHSIHb» AAS OLIHKM NapameTpis
MOACAI 3 BIABHMM YAEHOM y= b0 + blx1 + b2x2:

Xy= nb bEx +b53x,
Iy =byXx +b x5 +b, ¥ xx,,
(X =b x5 +b Y xx, +0, Y%, %,.

€Anna BIAMIHHICTb HOBOT cycTeMM — y nepuiomy pis-
HAHHI BIACYTHIM YAeH nby.

3 0CTaHHIX ABOX CyMapHIX BUPA3iB MOXHA OTPUMATH:

Iy = b Zyx, + bySyx, + b, Zex, + b,Tex, + Te, =

=b Iyx, + b,Tyx, + Nb,Zx, + b,Sx,) + Ze, =
=\Zy + b Zyx, + b,Eyx, + Ze,,
1[0 Ay)Ke HATaAY€ aHAAOTIYHMI BUPA3 AASI MOACAI 3 BIABHUM
YAEHOM (3 3aMiHOI0 \ Ha by).

TaA3€eMO IPUKARA 3 icTopii Hayku. Y 1927 p. exoHo-
mict Tloa Ayraac, posrasiaatoun aiarpamu aorapucpmis
KaniTaAbHyX BUTPAT (K), o6cAris Buiycky npo-aykuii
(Y) i Butpar Tpyaa (L), BusiBuB, 1[0 BiACTaHi Bip TOYOK rpa-
dixa InY Ao Touok rpadikis Ink; InL ckaasawTs OAHAKOBY
TIponopiifo AAsL Beix criocTepexcers 3 1900 o 1922 pp. Ha
niAcTaBi uporo paxry marematux Yapas Ko66 mokasas,

BIBHECIHOOPM Ne 42012

1[0 TaKa 0COBAMBICTb Ma€ MicLie AAST 3aAeXHOCTI Y = KPL1-P,
AKa 3apa3 Mae Ha3By MoAeAb Ko66a — Ayraaca.

Cgoe BiakputTs I1. Ayraac 3pobus Anme TOMY, 1[0
AAst 1989 pOKY BiH MPUITHAB 3HAYEHHS BCIX MOKa3HMKiB K,
Y, L 3a1 (100%), To6To 3asas dikcoBanmi1 Bysoa, e nepe-
TUHAITbCA Tpadiky 3aaexHocreit Ink, InY, InL 3a yacom
(% =t - 1989). DaKTU4HO BiH NOMITHB AiHiitHiCTS TPEHAIB
AorapuMiB nokasHukis (puc. 2), i uboro dakry mae byTn
AOCHTb, 1[0 3POOUTH BCi MOAAABLIT BUCHOBKM.
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Puc. 2. Cnoctepexenns M. flyrnaca

PosrastHeMo AeTaAbHO anpokcumaio InL = f(x). Aani
IT. Ayraaca Hasepeni B maba. 1.

SIKILO aMPOKCUMYBATH 3AAEXKHICTb 3BUYATHOIO AiHiit-
HOK0 MOAEAAID

lnL=b0+blx+e,

10 OyAyTh OAepxani Taki MHK-ouinkm napamerpis b, =
= 0,08299; b, = 0,02435. Cyma 3aAMIIKiB MOA€AI AOpiBHIOE
HyAa0 Ze = 0, cyma KBaApari 3aamukis Le? = 0,1829. Bu-

KOHYETBCS CNiBBIAHOIICHHS si = slz) +s3, A€ TIO3HAYEHO

y=InL,yp=b, +bx, sf, — AMCIIEPCisi PO3PaXyYHKOBMX 3Ha-
YeHb. Y UMCAAX MREMO PO3KAAA 3araAbHOI Aucriepcii Ha ABI
ckAapoBi 0,03404 = 0,02608 + 0,00796, 3BiAKM 3HAXOAMMO
xoedilieHT Aerepminanii R? = 0,7664. Yepes dikcosanuit
BY30A AiHisi perpecii He ipoxoauts (puc. 3).
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Tabnuua 1

BuxigHi gawi npo BigHocHi 3Hauenna K, Y, L

Ne t K Y L InK T InY InL

1 1900 1,07 1,01 1,05 0,0677 0,0100 0,0488
2 1901 114 1,12 1,10 0,1310 0,1133 0,0953
3 1902 1,22 1,22 1,18 0,1989 0,1989 0,1655
4 1903 131 1,24 1,29 0,2700 0,2151 0,2546
5 1904 1,38 1,22 1,16 0,3221 0,1989 0,1484
6 1905 1,49 1,43 1,25 0,3988 03577 0,2231
7 1906 1,63 152 1,33 0,4886 04187 0,2852
8 1907 176 1,51 1,38 0,5653 0,4121 0,3221
9 1908 1.85 1,26 1,21 0,6152 0,2311 0,1906
10 1909 1,98 1,55 1,40 0,6831 0,4383 0,3365
1 1910 2,08 1,59 1,44 0,7324 0,4637 0,3646
12 1911 2,16 1,53 1,45 0,7701 04253 0,3716
13 1912 2,26 1,77 1,52 0,8154 0,5710 0,4187
14 1913 2,36 1,84 1,54 0,8587 0,6098 04318
15 1914 244 1,69 1,49 0,8920 0,5247 0,3988
16 1915 2,66 1,89 1,54 0,9783 0,6366 04318
17 1916 298 2,25 1,82 1,0919 08109 0,5988
18 1917 335 2,27 1,96 1,2090 0,8198 0,6729
19 1918 3,66 2,23 2,00 1,2975 0,8020 0,6931
20 1919 387 2,18 1,93 1,3533 0,7793 06575
21 1920 4,07 2,31 1,93 1,4036 0,8372 0,6575
22 1921 417 1,79 1,47 1,4279 0,5822 0,3853
23 1922 431 2,40 1,61 1,4609 08755 0,4762

K0 MU NpMITMEMO MOAEAD 6e3 BIABHOTO YA€HA
InL = kx + €, T0 0AepxuMo k = 0,02965. Ipadix 3aaexHOCTi
IPOXOAUTD Yepe3 GikcoBaHui1 By30A (AMB. puc. 3).

CyMa 3aAMIKIB 1]iei MOAGAL He AOPIBHIOE HYAIO Ye=
= 0,4467, cyma kBaApaTiB 3aAuwkis Te? = 0,2200 (e biabure
B MODIBHAHHS 3 [IONEPEAHBOI0 MOAEAAID). He BUKOHYETbCA

2

2, TOMY He MOXHa 064uCAM-

CTiBBiAHOMIEHHS sf = s,z, +5

i KoedillieHT AeTepMiHaLii (AKui Mae OKA3yBATH HACTKY
MIHAMBOCTI, 1[0 MOSICHIOETHCSA MOAEAAID). TakOX He MOXHA
06YMCAMTY iHIII CTATUCTUYHI XAPAKTEPUCTUKMU.

OuinimMo napameTpy MOAEAi 6e3 BIABHOTO YA€HA HO-
BUM MeTOAOM. CKABAZEMO CUCTEMY PiBHSHb AAS BU3HAYEH-
Hakik:

{2 y= kXx,
Y x =AY x+kY %,
Y =AT y+kEx+ Xl
3 nepworo piBHAHHS Lii€i CUCTEMY (siKe eKBIBAACHTHO
ymoi Ze = 0) BiApasy 3HaXOAUMO HOBY OLiHKY NlapameTpa k:
(o Ty 86289
Yx 276
AAst 0AHODAKTOPHOT MOAEAL HOBA METOAMKA MPOTIO-

Hy€ BUSHAUATH EAUHMI NTapaMeTp MOAeAI k 3 060B'13K0BOI
ymosu Ze = 0, He 3 Ze> — min. 3 APyroro piBHAHHA AO-

=0,03126.

24

AATKOBO 3HAaX0AMMO \ = —0,02536. TpeTe CriBBIAHOLICHHS
MOXe 3aCTOCOBYBATHCS AASl KOHTPOAIO BCiX 06UMCACHb.

Cyma 3aAMWIKIB AAAL Lii€i MOAGAL AODIBHIOE HYAIO
Ye = 0, CyMa KBAAPATiB 32AMIIKIB Ye? = 0,2313 (ue biabie B
MOpiBHSAHHS 3 TOTIEPEAHIMK mopeAasimm). CriBBIAHOMIEHHS
He BMKOHYeTbest. Tpadiky Beix TPpOX MOAEAEIE HABEACHO Ha
puc. 3.

T)KE, YAOCKOHAAEHUII METOA Ma€ MepeBary mopis-
O HSHO 3i CTAHAQPTHMM: BUKOHAHHS YMOBH DiBHOCTI
HYAI0 CYMM 3aAMLIKIB MoaeAi. Moaeai 6e3 BiabHO-
IO YACHA MOXYTb MaTH B aHAAI3i COLiaABHO-eKOHOMIMHIX
CICTEM, TOMY CAiA pO3POOAATY ix Ta iHTEpNpETYBATH 3 ypa-
XYBaHHSAM 0CODAMBOCTE. n
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TMBKWUE IOTNCTUYECKWUE CUCTEMbI C HEI?EHAHAIIKOVI B HAYAJE
MEPUOJA 3AHATOCTM U NOTEPEN TPEBOBAHWI

PYMAHLLEB H. B.
00KMOP IKOHOMUYECKUX HayK

Joneuk

M3HECTOCOOHOCTD MPEANIPUATHSL BO MHOTOM 3a-

BUCUT OT €ro aCCOPTUMEHTHOM MOAUTUKM U CIIO-

COBHOCTM IIMPOKO BAPbUPOBATD BIITYCK IPOAYK-
1uu be3 yurepba AAs passuTusi npeanpuatus. Ao 1970-x
roA0B IOKOCTh cOBITA 0GecrednBaAach 3a CYeT CO3AAHMS
Ha CKA2AaX BOABIIIOrO 3amaca roToBO# IPOAYKLMM. Vsme-
HEHYE ACCOPTUMEHTA BbIITYCKAEMOM IIPOAYKLIMM B YCAOBU-
AX QYHKUMOHMPOBaHMS HOABLINX IPEATIPUATHN ABAAAOCH
ACAOM AOBOABHO CAOXKHBIM, TaK KaK Tpe6GoBaAOCh MHOTO
BPEMEHU ¥ CPEACTB Ha 3aMEHY, YCTAaHOBKY ¥ HAAQAKY HOBOJ
TexHuku ¥ o6opyaoBanms 1, 2].

C nosiBA€HMEM AOTMCTMYECKOTO NOAXOAA AKLEHT C
CO3AQHMA 3AIIACOB I'OTOBOM MPOAYKLMM TIEPEHOCUTCS Ha
C03A2HME 3aMacoB MPOM3BOACTBEHHOW MOLIHOCTH, T. e.
TPEAAAraeTCs NePEXOA K CO3ARHMIO ¥ OPTaHM3aLMK TPOU3-
BOACTBATIO TUITY TMOKMX IIPOU3BOACTBEHHO- AOTUCTHYECKUX
aucrem (ITIAC) [1, 2], koTopsie croco6Hbl GbicTpo pearu-
pOBaTh HA USMEHEHMUS KOHDIOHKTYPBI pbiHKa. Kpome aToro,
CTPEMAEHME COXPAHMTb MPEMMYIeCTBA MAcCOBOTO IMPO-
U3BOACTBA M Y4€CTb TEHACHUMM K €0 MHAVBUMAYAAU3ALIMK
TaKke YOeXXAAET MpEeATIpUHIMATEAEN B [IPOrPECCUBHOCTH
OPraHM3aLMM NPOU3BOACTBA MO THUIY TMOKMX IPOU3BOA-
CTBeHHbIX cucTeM. CHMKEHMe CTOMMOCTM IMPOAYKLMM
AOCTUT2eTCs HE TPAAMLIMOHHBIM YBEAMYEHUMEM IIPOAYK-
LUuM, @ B PE3YABTATE AOTUCTMYECKON OPraHU3aLMK TIPOU3-
BOACTBEHHOTO NpOLIeCCa, YBA3KM M CUHXPOHU3ALMM BCEX
MaTePUAAbHBIX TIOTOKOB. B CTpyKType M3Aepkek mpous-
BOACTBA 3HAYMTEABHAS AOAS NIPUXOAUTCS HA BBITIOAHEHME
AOTUCTHYECKUX omepauuit. CHIDKEHUe THX 3aTPaT BAEYET
HEMOCPEACTBEHHO® CHIDKEHMe Ce6eCTOMMOCTY MPOAYKLIMY
YXe Ha aTarne Npou3BOACTBa. Hanpumep, B IPOMBIILIAEHHO-
CTV Ha AOAKC AOTUCTUKM IPUXOAUTCA B CPeAHEM OKOAO 30%
0611eit CyMMbI IPOM3BOACTBEHHBIX U3AEPXKEK, TPUYEM OHH
pacnpeseAeHbl CAAYIOmMM 00pasom: 41% AOTMCTHYECKNX
PacxXoAOB MPUXOAUTCS HA TPAHCNOPT; 21% — Ha XpaHeHue
T0BapoB; 23% — HA MaTepMaAbHbIe 3arackl; 15% — aAMUHU-
CTPATMBHBIE PACXOABI [3].
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Iubkue MpOM3BOACTBEHHO-AOTUCTUYECKUE CHCTEMBI
00AAQIOT CBOJCTBOM aBTOMATM3MPOBAHHO! MEPEHAAAA-
KV [IPU TIPOMBBOACTBE MPOAYKLIMM TPOUBBOABHON HOMEH-
KAQTYpbl MAY OKA3aHUM YCAYT B YCTAHOBACHHBIX TIPEACAAX.
OpueHTHpYsACh Ha CO3AaHME TMOKMX NPOU3BOACTBEHHbBIX
CHCTEM, TIPEXAE BCero, He0OXOAMMO ONMPEAEANTBCS C Ka-
Teropuest TmokocTy. ITop rUOKOCTHI0 MOHMMAKT COCO6-
HOCTb IIPOU3BOACTBEHHO-AOTMCTUYECKOI CMCTEMBI OTepa-
TUBHO QAANITUPOBATHCA K U3MEHEHUIO YCAOBMI QYHKIMO-
HUPOBaHUs C MUHUMAABHBIMM 3aTpaTaMu U Oe3 motepb, a
B MCKAIOYUTEABHBIX CAYYASX C MUHMMAABHBIM CHIDKEHUEM
TIPOU3BOAUTEABHOCTH. IMOKOCTb SIBASIETCS OAHMM M3 30)-
GEKTUBHBIX CPEACTB 0fecIieyeH s YCTORIMBOCTH TIPOM3-
BOACTBEHHOTO ITPOLIeCca.

OA CUCTEMHOJ TMOKOCTbIO, B CAMOM OOILEM CMbIC-
Ae, TIOHMMAIOT TIPEAEABHYI0 CIIOCOBHOCTb CHCTEMBI
K M3MEHEHMIO CBOMX COCTOSIHMIL, IIPU KOTOPOM He
yXyataercsi ee apdexTuBHOCTD [4, 5). [Toa ru6KocTbIO pea-
TIPUATUS TIOHUMAIOT €ro CIOCOGHOCTD IIEPEXOAUTD M3 OAHOTO
PaboTOCIIOCOOHOrO HYHKLMOHAABHOTO COCTOSHMS B ADYTOE, C
MUHMMAABHBIMU 33TPaTaMM MAM TOTEpSMM UAM BooOle Ge3
TaKoBbIX [4]. In6Kasi POU3BOACTBEHHO-AOTVICTMYECKAS CUCTe-
Ma IPEACTABASIET CO60i COBOKYITHOCTD B PasHbIX COYETAHMUAX
000pYAOBaHMS C YMCAOBBIM NPOrPAMMHBIM YHPaBAEHUEM,
POBOTUBMPOBAHHBIX TEXHOAOIMHYECKMX KOMIIAEKCOB, TMOKIX
TIPOM3BOACTBEHHDBIX MOAYA€H, OTAEABHBIX €AVHUL| TEXHOAOTHU-
4ecKkoro 06opyaoBaHus, cucteM obecrieyeHust GyHKUMOHMPO-
BaHMA TMOKMX TIePEHAADKMBAEMbIX CHCTEM B ABTOMATHYECKOM
peXiIMe B TeueHye 3aAQHHOTO MHTEPBAAA BDEMEHH.
OcCHOBHbIE OPraH13aLMOHHO-TIPOMBBOACTBEHHBIE KPU-
TEPUM, TIPEABSIBASIEMBIE K NPOU3BOACTEEHHO-AOTMCTIYE-
CKMM CUCTEMAaM, 3aKAIOYAIOTCS B NOAAEPXAHMM CTabMAD-
HOTO YPOBHS BBIXOAHBIX TapaMeTpoB (o6bemMa M putma
BBIMYCKA, KAYeCTBA ¥ CTOMMOCTU MPOAYKLMM), TO €CTb B
obecredeHyy OPraHM3aLMOHHO-3KOHOMUYECKOM YCTONYM-
BOCTM IPOMbIUIAEHHOTO POU3BOACTBA IIPU HAAUYUM MHO-
XeCTBA PA3AMYHBIX BHELIHMX M BHYTPEHHMX BO3MYLIEHMUIA.
TITocKOABKY TMOKOCTb M3HAYRABHO 3aA0XKEHA B CTPYK-
TYPY NIPEATIPUATHS U IPOSBASETCS KAK IOTEHLMAA K TIPEO-
AOAEHMIO Pa3AMYHBIX BO3MYIIEHUIA, TO €CTECTBEHHO NPEA-
TIOAOXKMUTD, YTO Hauboree 06bEKTUBHAS METOAMKA pacyeTa
rubKOCTM AOAKHA OBITH HATIPABAECHA Ha aHAAM3 U YYeT BO3-
MYILRIOLMX HAaKTOPOB.
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