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Examepuna Agponacveena Tan
OmcKUtl 20CY0apCmEeH bl Neda202UtecKUll YHUeepCcumem

POJIb MAJIBIX MTHHOBAIIMOHHBIX ITPEIITPUATUI B PA3BUTUN TOCYIAPCTBA

Ha cerogusimnuii MOMEHT MHHOBallMOHHAS AEATEIHHOCTh B P mepekuBaeT TshKeble BpeMeHa. JTo, Mpexie
BCETO, CBSI3aHO C TEM, YTO MPEXKe TI00aTbLHBIE MHHOBALMH OCYIIECTBIBUIACH TocyaapcTBoM. ClieIoBaTebHO, 0CO-
OCHHOCTBHIO CUTYaIlMH CETOMHSIIHETO JTHS SBISETCS TO, YTO B CTpaHE MMEIOTCS BHICOKOKBATU(PHUITUPOBAHHBIC Kall-
PbI, MHOTOUYHCJICHHBIC 3HAYUMBIC TEXHOJOTHYECKUE Pa3pabOTKU M MUCKIIOYHTEIbHBIH HAYIHO-TIPOU3BOICTBECHHBIN
KOMIDIEKC, HO TaKXXe CYIIECTBYET W OUYCHb CJiadasi OpHEHTAIUs JaHHBIX WHHOBAIIMOHHBIX BO3MOXHOCTEH Ha pean-
3aIMI0 HAYYHBIX JOCTHKCHHH.

BONBIIMHCTBO OCIIOKHEHHUI MPH BBEJCHHY WHHOBAI[MOHHBIX BO3MOXKHOCTEH CBSI3aHBI C OIpaHUYCHHUSIMU B 00-
nacTd (UHAHCHPOBAHWS, BKIFOYAsl 3aCMHBIC W TPHUBJICYCHHBIC CPEICTBA, a TaKKe C JCHUIUTOM COOCTBEHHBIX
CpEICTB mpenrnpuatuii. B cBsa3u ¢ naHHBIM (pakTOM 3a mocienHee BpeMs B Poccuu pe3ko yrana WHHOBAI[MOHHAS
JIESTEIBHOCTD PA3JIMYHBIX PEATPHUITUN, XOTs B OJMKANITNE CPOKU M MPOTHOZUPYETCS €€ CYIMICCTBEHHBIN POCT.

Ho mpu 3TOM CTOUT OTMETHTH, YTO NSUIUT CPEICTB HE SBISCTCS CAMHCTBCHHON MPUYUHON YITaJIKa HHHOBAIIH-
OHHOW MPeNnPUUMYHUBOCTH. TIIATETHPHOrO BHUMAHHUS U YCOBEPIICHCTBOBAHUS TAKXKE TPEOYET CTPYKTypa MOIICPIK-
K{ MHHOBAIMi (CTpaxoBaHHE PUCKOB, OM3HEC-UHKYOATOPHI, TEXHOMAPKH M T.J.) - BCE TO, 0€3 YEro HEBO3MOKHO I'a-
pPaHTHPOBATh POCT MHHOBAITMOHHOW aKTHBHOCTH.

Bce BhIepaccMOTpEeHHBIE B MHOTHE JIPYTHE BOMPOCH BO3JIOXKEHBI JUIS PEIICHUS] HA HHHOBAIMOHHYIO TTOJIUTHKY
TOCy/AapCcTBa, OJHOM W3 TJIaBHBIX 3a/lad KOTOPOW SBJSETCS TapaHTHs MPHUPOCTA BAJIOBOTO BHYTPEHHETO MPOIYKTa
TOCy/lapcTBa MyTEM OBJIAJIEHUS MPOU3BOJICTBA HOBBIX PAa3HOBHIHOCTEH MPOIYKIIUM M TEXHOJIOTHUH, a TakXke Hapa-
ITMBaHUE PHIHKOB COBITA OTEUECTBEHHON MPOIYKIIHH.

WunoBanmonnast crpaterus Poccuiickoit ®eneparun paspadarsiBactcsi [IpaBUTEIILCTBOM B BHJC IMOJIOKCHHS,
KOTOpOE SIBJIIETCSl aKTyaJbHbIM KOMIIOHEHTOM TOCYAApCTBEHHOM COLMAaIbHO-9KOHOMUYECKOH MonuTukU. J[aHHOe
[0JIO)KEHHE Ha3HAYaeT LeJdd MHHOBALMOHHOW MOJUTUKU M MEXaHHU3Mbl COACMCTBUS NMPUOPUTETHBIX WHHOBAIMOH-
HBIX IPOEKTOB.

Bcem u3BecTHO, YTO B HAcCTOsILEe BpeMs CYLIECTBEHHBIM MPEIMSTCTBUEM B POCCUHCKON SKOHOMHKE SIBIISETCS
3HAYUMOE MOpPAIbHOE M (PU3NIECKOE YCTapeBaHWE MPOMBIIIICHHBIX MOITHOCTEH, KOTOPOE HE JOMYCKAET BO3MOXK-
HOCTH BBIZIEPKATh CONIEPHUIECTBA C 3apyOeKHHIMUA U3TOTOBUTEISIMH JJa)Ke HAa BHYTPUTOCYIAPCTBEHHOM PBIHKE.

W3 cka3aHHOTO BBITEKACT HEOOXOAMMOCTh B CO3JAHWH M KIIPETBOPEHHUH B KM3HB» WHHOBAIIMOHHOW TMOJIMTUKU
CTpaHbl, TIIABHOH 3a/iavueil KOTOpoi OyaeT SBIATHCS CO3laHue Takod d()(PEKTUBHOW CHCTEMBI, KOTOpas JacT BO3-
MOXXHOCTh B KOPOTKHE CPOKH H C BBICOKOW PE3YJIbTATUBHOCTHIO HCIOJIH30BaTh B MPOMBIIIJICHHOCTH HAayYHO-
TEXHUYECKHIA W WHTEJUIEKTYIbHBIN MOTEHITHAN ToCcyaapcTBa. KBaTupUITMpOBaHHO BHIMTOJHSAEMAass HHHOBAITMOHHAS
CTpaTerusi cama 1o ce0e SIBISETCS MOIUIHBIM OPYIUEM, IIOCPEICTBOM KOTOPOTO FOCYJapCTBO B COCTOSHHU OCHIIUTh
yIaJ0K B 9KOHOMUKE, TapaHTUPOBATh €¢ CTPYKTypHOE MpeoOpa30BaHUe U 3aIOJIHUATH PHIHOK Pa3IHYHBIMU KOHKY-
PEHTOCIIOCOOHBIMH TOBapaMH U yCIyraMu. B CBsi3u ¢ 3THM, B 00JIACTH WHHOBAIIMOHHOW CTPATETHH CO3/1aCTCsl HHHO-
Bal[MOHHAs MporpamMma (eAepabHOr0, PETHOHAIBEHOTO U OTPACIICBOTO YPOBHS, KOTOpask BHIPAXKACTCS B BHIC KOM-
IJIEKCAa MHHOBAIIMOHHBIX MPOEKTOB M MEPOIPUITHI, COrJIACOBAHHBIX MO CPEJACTBaM, MPOU3BOIUTENSIM U CPOKAM HUX
peanu3aiyu U co3AarIuil yesoBus 3(HEeKTUBHOTO PEIICHHUS BOIIPOCOB MO U3YYCHHIO U PACIIPEICICHHIO HOBEHIITIX
BHJIOB TIPOIYKIIMU M TEXHOJOTHH.

“Fan E. A., 2011
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Henn u TeHOEHUMM MHHOBALMOHHOW MOJUTHUKU CTPAaHbl YCTAHABIMBAIOTCS, MPEXKAE BCEro, MHAUBUAYAJIbHOU
OCOOCHHOCTBIO TOW WJIM WHOW OTPACiH, €€ MPOHM3BOJCTBCHHBIM U YKOHOMHYECKHM PE3CPBOM U CTCICHBIO KOHKY-
PEHTOCIIOCOOHOCTH OCHOBHOTO TIPOIYKTA.

ObmerocyaapcTBeHHas! MHHOBAIIMOHHAS CTPATETUSI B OCHOBHBIX OTPACIIAX MPOMBIIIICHHOCTH CKOHIIEHTPHPOBA-
HO Ha YCKOPEHHOM ITPOMBINUICHHOM OBJIAJICHUH 3apyOC)KHBIX M OTEYECTBCHHBIX HAYYHO-TEXHHYECKUX W TEXHOIO-
THYECKUX YCIIEXOB MHPOBOTO YPOBHS, BOCIIPOM3BEICHUN IPUPOAHBIX pecypcoB. Ocobo ciemyeT OTMETHTh 3KOJIO0-
THYECKYIO COCTABIIIONTYI0 MHHOBAIIMOHHOM EATEIFHOCTH BO BCeX 0€3 MCKIIIOYSHHS 00IaCTIX MPOMBIIIIICHHOCTH.

VHHOBAIIMOHHOE pa3BUTHE TOCYJApCTBA, MOCTPOCHNE HHHOBAMOHHOW HAIIMOHAJIBHON CHCTEMBI JOJKHO OCHO-
BBIBAThCS, MPEXKAE BCEr0 Ha B3aUMOJCHCTBUM MHHOBALMOHHOTO 3aKOHOJATENbCTBA M PBIHKA MHTEJUIEKTYaJIbHON
COOCTBCHHOCTH, a TaKXKe 00ECIICUNBATHCSI COOTBETCTBYIOIIMMU YEJIOBEYECKUMHU pecypcamu. HamnpasieHHoOe ABIKe-
HHE BIepe]l HEBO3MOXKHO 0€3 MHHOBAI[MOHHOW MOTHBAI[MK HOCHTENeH niaei (mpekie BCEro aBTOPOB UHTEIIEKTY-
aNbHOU COOCTBEHHOCTH) M IOJTOCPOYHOrO B3aHMOBBITOJJHOTO COTPYAHUYECTBA TOCYAapCTBa U Ou3Heca. [IpuHSATHIN
B aBrycte 2009 romga ®enepanbhblii 3akoH Ne 217-03 «O BHeCceHHH U3MEHEHUHN B OTACIbHBIC 3aKOHOIATCIIFHBIC aK-
ThI Poccuiickoit @enepanuu no BOmpocaM Co3JaHus OIOPKCTHBIMH HAYYHBIMU M 0Opa30BATCIIbHBIMU YUPCIKICHUS-
MH XO3SIHCTBEHHBIX OOMIECTB B IIENAX MPAKTHYECKOrO MPUMCHEHHUS (BHEAPEHHS) PEe3yIbTATOB WHTECIUICKTYaIbHOM
nesTeabHOCTHY [1] ABHMIICS Ba)KHBIM IIarOM IUTS CO3aHHs COBPEMEHHOM MHHOBAIIMOHHOM 3KOHOMHKH. 3aKOH OpH-
S€HTHPOBaH Ha BHEAPCHHE W WCIIOJIB30BAHUE PE3YIbTATOB HAYYHO-TEXHUUECKOW NEATEIHHOCTH, MPEXKIE BCETO - WH-
TEJUICKTYaIbHOW COOCTBEHHOCTH.

BroxetHsie yapexxaenus - BY 361 n HaydHbIe OpraHU3alyy - TOIYYIIIN BO3MOXHOCTE 0e3 coriacusi cOOCTBEH-
HHMKa WX UMYIIECTBA OBITh YUPESAUTEIAMHE (B TOM YHCIIC COBMECTHO C IPYTHMH JIHIIAMH) XO3SHCTBEHHBIX OOIIECTB.
[TosiBUiICS HOBBIA SKOHOMHUYECKUH M MPAaBOBOM MEXaHH3M, CTUMYJIUPYIOUIUI TOCylapCTBEHHbIE BY3bl U HAay4HBIE
OpraHu3aluy MPOJIBUraTh CO3JaHHbIC HAYUYHBIC PE3YJbTAThl U 3HAHUS HA PHIHOK, yYacCTBOBATh YIPABICHUH, B pac-
npenencHun npuObLTH. CO30aHbI YCIOBHS TSI KOMMEPIUATU3AIMH PE3yIbTaTOB HHTCIUICKTYAIbHOU JCSITEIBHOCTH,
IIPH 3TOM HOSBUJIACH BO3MOXHOCTD MPSMOTO MPUBJICYCHHS HHBECTOPOB B MPOIIECC PA3BUTHUS Malloro OusHeca. Ype-
T'YJIMPOBAHO BHECEHHE MPAB UCIOJb30BaHUS PE3YIbTATOB HHTEIUIEKTyanbHOU aestenproct (P1/]) B ycTaBHbIH Ka-
IIUTAJI; CTAJI0 BO3MOKHBIM IIOBBIIIEHHE 3aHHTEPECOBAHHOCTH aBTOpoB PUJI, caMux By30B (HAYUHBIX YUPEKICHHIA)
B BO3MOYKHOCTH TIOTYYICHUS TOTIOTHUTEIBHBIX JOXOI0B M PACIIOPSHKCHUS NMH.

OmHako JOCTOMHCTBA JAHHOTO 3aKOHA HE CBOJIATCS TOJNBKO K BOSMOXKHOCTH MOJIYYCHUS OTIUCICHUHA OT TPUOBI-
JM YYpeKACHHBIX opraHm3anuil. Hammdane 3akoHa 03Ha9aeT BO3MOXKHOCTh YTIYOJICHHS COTPYIHUYIECTBA, MAapTHEP-
CTBa C POMBINUICHHOCTBIO, IPYTHUMH CEKTOPAMH SKOHOMHKH B 00JIaCTH CO3JaHMS HOBOW MHHOBAIIMOHHOM HPOIYyK-
UM, HAYYHBIX MCCIICIOBAHNHN, MOATOTOBKH KanpoB. [IpuHATHE 3aKOHA CYIIECTBEHHO MOBBICHIO TpeOOBaHMA K 00-
Pa30BaTENBHBIM YUYPSIKICHUAM B chepe mpoBe/icHHs COOCTBEHHON HAYYHO-TEXHUYECKOM TOJIMTUKH, HAPaBICHHON
Ha pa3BUTHE HAYYHON M Hay4YHO-IIPOU3BOJACTBEHHO JIE€ATEIHLHOCTH.

CoBpeMeHHBIC MUPOBBIC MPOIECCHl TPEOYIOT BBIBEICHHS HA PHIHOK HOBBIX MPOJYKTOB, TOBAPOB, HOBBIX TEXHO-
JIOTHH BO BCEX OTPACISIX, HO, MPEXKJIE BCEro, B cepe MaTepualbHOro MPOu3BoACTBa. [IyTH peanu3anuu 3Toil 3a1a-
YK B PAMKax Pa3BUTHIX TOCYJAPCTB MOTYT OBITh Pa3IHMYHEI.

OauH nyTh - TOKYIKa COBPEMEHHBIX TEXHOJIOTHUN; BO3MOXKHO KOIMPOBAHMUE U JaJbHEHIIAs peaau3anus TeXHO-
JorHii Ha OoJiee BHICOKOM YPOBHE 3a CUET COOCTBEHHBIX pecypcoB. Takod myTh TpeOyeT Cephe3HBIX AECHEKHBIX
BIIO’)KEHWH, OJTHAKO OH OBICTPHIHN, 2P GEKTUBHBIN, TO3BOJSIONINN MOTy4YaTh OTAAdy YyKe depe3 KopoTkoe BpeMs. Ha-
JUYNE BBICOKOKBATH(UIMPOBAHHBIX KaIpOB, MaTepPHAIbHO-TEXHHYECCKONH Oa3bl MOXXET 00ECIeUHTh Cephe3HOe
JanbHeHIee pa3BUTHE JAaHHBIX NMPOWU3BOJACTB, TEXHOJIOTHH M Beel cepsl NeATeTbHOCTH 3a CUeT COOCTBEHHBIX WH-
TEJUIEKTYaIBHBIX PECYPCOB.

Pa3paboTka cOOCTBEHHBIX TEXHOJOTHI C BBIBOJIOM MX Ha KOMMEPIHATIH3AINIO - Hanbosee 3 OeKTUBHEIN Ty Th C
TOYKH 3PCHHUS JIOJITOCPOYHOTO IUIAHUPOBAHUS PA3BUTHS rOCYAapCTBa B 1eNIoM. FIMEHHO 3TOT MyTh MO3BOJISIET A00U-
BaThCs JIMJCPCTBA KaK B ()yHIAMECHTAIBLHBIX O0JIACTSIX 3HAHUH, OTBEYANOIINX PEIIACMBIM MPoOIeMaM, TaK U B IPH-
KJIQJIHBIX HAIIPABICHUSX, 00CCIICUMBAIOIINX MPOU3BOACTBECHHBIN MMOJHBIA UK HA OCHOBE COOCTBEHHBIX HAYUHBIX
pa3pabotok ((hyHIaMEHTATbHBIX 3HAHUSX).

YcToliunBoe NOCTynaTeIbHOS COUATBHO-9KOHOMHYECKOE Pa3BUTUE TOCYIApCTBA, 00CCIICYCHUE ero KOHKYPCH-
TOCTIOCOOHOCTH (JIMIEpCTBA) HA BHEITHEM PHIHKE 0OCCIIEUHBACTCS B 3HAYMTEIBHON Mepe HATMIHEM Pa3BHTOM cpe-
IIBl «TEHEepaIiy 3HaHWI», OCHOBAaHHOW Ha 3HAYMTEIHHOM CEKTOpe (pyHIaMEHTAIbHBIX UCCIIEIOBAaHUN, HATMINAHN d(-
(hekTHBHOH cucTeMOl 00pa30BaHUs, pa3BUTOW MHHOBAIMOHHOW CHCTEMOHN W HANPaBIEHHOCTHIO TOCYIapCTBEHHOM
MTOJIUTAKY Ha CTUMYJIMPOBAaHNE MHHOBAIIMOHHON esATeNbHOCTH. B npuHaTO#f MuHKCTEpCTBOM 00pa3oBaHus U Hay-
ku «CTpaTeruu pa3BUTHs HAyKW U HHHOBaImii B Poccuiickoit @eneparnu Ha nepuox 1o 2015 roga» kak 1mesp omnpe-
JIeJIeHO «(popMUpOBaHUEe cOATaHCHPOBAHHOTO CEKTOpa MCCIICIOBAHUN M pa3paboTOK U 3PGEKTUBHON WHHOBAIMOH-
HOW CHUCTEMBI, 00CCIICUYMBAIOIINX TEXHOIOTUYCCKYIO MOJCPHHU3AINIO YKOHOMHUKH U MOBBIIICHUE €€ KOHKYPEHTOCIIO-
COOHOCTH Ha OCHOBE IICPEIOBBIX TEXHOJOTHIA U MPEBpAICHHE HAYYHOTO TIOTCHIMANIA B OJMH U3 OCHOBHBIX pECyp-
COB YCTOIYMBOr0 9KOHOMHYECKOT0 pocTta» [2].



ISSN 1993-5552 AnbMaHax coBpeMeHHoM Hayku n obpasoBaHusi, Ne 5 (48) 2011 165

Cnucok numepamypot

1. O BHeceHMHM HM3MeHEHHii B OT/e/bHble 3aKOHOAATe/IbHbIe akThl Poccmiickoii denepanuu no Bompocam CO3IaHHS
OI0XKeTHBIMH HAYYHBIMH W 00pPa30BaTeJIbHBIMH YYPEKICHUSIMH XO3fiCTBEHHBIX 00INECTB B IEJISAX MPAKTHYECKOTO
npuMeHeHusi (BHEIpEeHMs) Pe3yJIbTATOB HHTE/LIEKTYalbHO#l AesteabHocTH: DenepanpHbiii 3akoH Ne 217-®3 ot
02.08.2009: Berymun B cuiy ¢ 15 aBrycra 2009 r. // Poccuiickas rasera: denepanbhsil Beimyck. 2009. Ne 4966. 4 asrycra.

2. Crparerus pa3BuTHsI HAykn U uHHOBanmii B Poccuiickoii ®@enepanuu Ha nmepuon no 2015 roaxa: yrBepkaeHa Mexse-
JTIOMCTBEHHOIT KOMHUCCHEH 0 Hay4HO-UHHOBaLHOHHOW nonutHke. [Ipotokon Ne 1 ot 15 depass 2006 r.

VK 336.004

Ceemnana Anamonvesna @apxuesa
Bceepoccuitickuii 3aounviii gpunancoeo-sxonomuueckutl uncmumym (punuan) 6 2. Yepe

OB OJITHOM METOJIE MHOT'O®AKTOPHOT'O ITPOT'HO3A HA BAMECOBCKOM AHCAMBJIE
HEMNPOCETETH JJOXOAHOI YACTH BIOJIKETA MYHULIMITAJIBHOT'O OBPA3OBAHMS ™

[pemnaraercs MeToA MHOTrO(MaKTOPHOrO MPOTHO3a NOXOJHOW 4acTH GrOKeTa MYHHIHUIAILHOTO 00pa30BaHUs
(MO) Ha GaitecoBckoMm aHcambiie Helpocereit. [IporHo3upoBanue HanonHeHus Oomkera MO IOMKHO OCYIIECTB-
JSAThCS HA OCHOBE KOMOHMHHPOBAHHOT'O CHCTEMHOI'O-CHHEPTeTHYECKOrO-HH(MOPMAIIMOHHOTO MOAX0Aa HE H30JIHPO-
BaHHO, a B COCTaBe OOIIECH METOMMKH OFOKETUPOBAHHMS, OCHOBAHHOTO HA MPHUHIMIIC PABHOMEPHOTO 00ECIeUeHHs
HaceneHus: OI0/DKETHBIMH yCIyraMu onpenenéHaoro Buja. [Ipu 3ToM, Kak pacxojHas, TaK U JOXOIHAs 4acTH OroJI-
JKeTa JIOJDKHBI INIAHUPOBATHCSI ¢ YUETOM PHCKa BBIXO/1A 33 TPAHUIIbI JIOBEPHUTEILHBIX HHTEPBAJIOB MPOTHO3HBIX OIle-
HOK, 4TOOBI MIepeceyeH e ITUX IPAHUILL He ObLIO MyCTHIM MHOXECTBOM C 3aJaHHOI JOBEPUTEIBLHON BEPOSTHOCTBIO.

B naHHO#t cTaThe mpejiaraeTcsi HeilpoceTeBas MaTeMaTH4ecKas MOJIellb MPOTHO3a YPOBHSI HAIOJIHEHUSI MYHH-
LUNAITLHOrO OFO/KETa U MaTeMaTrhyueckas MOJENb OLCHKH PHCKa MPOrHO3a. YCIOBUSI MOJCTUPOBAHHS pacCMaTpH-
BaeMOT0 Mpolecca SIBISIOTCS TOCTATOYHO CIIOKHBIMU C TOYKH 3PEHHSI BO3MOXKHOCTH TPUMEHEHUS TPaAUIHOHHBIX
perpeccHOHHbBIX MeTo10B [1]: cuimbHOE 3alIyMiIeHHE BXOMHBIX JAHHBIX, OTSrYeHHOe neduiutom HabmoaeHui. Ilo-
9TOMY TpeIaraeTcsi HCIOb30BaTh HOBEHIIINE HEHPOCETEBbIC METO Il MPOTHO3UPOBaHUs [5; 6], cBOGOAHBIE OT yKa-
3aHHBIX OrPaHMYCHHU, TPHUYEM B NPOLEAYPHI MPEA- U MOCTIPOLECCOPHOI 06paboTKH AaHHBIX BCE e MoTpedoBa-
JIOCh BHECEHHE psia HOBBIX uieH [2-4].

Hetipocemesas npocno3nas mooenb HanoiHeHus 00X00HOU Yacmu 000icema MyHUYUNAIbHo20 00pa308anus

HeiipocereBas maTemaTu4eckast MOJIeJIb CTPOUTCS B BUJE!

M[\?|>*<,t]\?=F(>Z,W,t)+e, (6]

rne M [Y| X, t] - YCIIOBHOE MaTEeMaTHIECKOE OXKUIAHNE MOICITUPYEMOM CITyJaifHOM BETMIUHBI - CYMMBI OIOJKETA;

W - Marpuma mapameTpoB Momen (CHHANTHICCKAX BECOBBIX MHOXKHTEICH); € - cilyJaifHas OImiOKa armpoKCHMa-
nuu; F ([)] - oTIepaTop HEUPOCETEBOTO OTOOPAXKESHHUS, T.€. BEIUMCIIEHUS Y 0 33JaHHBIM 3HAa4eHUsIM X U 1.

TakuMm oOpaszom, Mozens (1) mpeacrasiseT co00# ¢ TOYKHM 3peHHss KHOEPHETHKH alallTUBHYIO JUHAMUYECKYIO.
Tpynuocts moctpoenust HCM cocTouT B TOM, YTO JaHHBIX Majio, IIO3TOMY IOTpeboBaiacs pa3paboTKa CIieruab-
HBIX TIPOLEAYD MPeI- M HOCTIPOLIECCOPHON 00paboTku JaHHBIX [3] ¢ Henbio MoBbIMEeHNsT HHGOPMATUBHOCTH Ga3bl
nmanueix (BM). [pu neduiure HAGIIOACHHI yUECTh BCE OTH BXOJHbBIE (PaKTOPHI HEBO3MOXKHO. IIpEIIOKEHO CTPYK-
TypupoBaTh (MOABEPTHYTH KOMIPECCHH) MPOCTPAHCTBO HE3ABUCHUMBIX mepeMeHHbIX X . CrienubuKaius mepemMeH-
HBIX ObliIa BEIOpaHa M0 UTEPAIIMOHHOMY CIIOCO0Y IKCIEPTHBIX OLEHOK ¢ J1000yueHueM skcreptoB [Tam xe].

Mamemamuueckas Mooenb OYeHKU pUCKA NPegblueHUs: 3a0AHHO20 YPOBHS OUWUOKU NPOSHO3d

Ilycts ¢ moMoInIp0 00yYCHHOH, MPOTECTHPOBAHHON M MPOIK3aMEHOBAHHOW HEHPOCETEBOM MOJCIH B KaXKIOU

TOYKe 0a3bl JaHHBIX k= 1, N BbIUKCIIEHBI CHy‘IaﬁHLIC OTHOCHUTENIbHBIE OIIHOKHU pacqéTa

9 =(8-8)/S )

OroBopuM psii TOMYIICHUH JUIsS MOJYYeHUsS] pacu€THBIX (OPMYJT OLCHKM PHCKA B Haineil 3amaue. CryvaiiHast
omubka (2) 00yciaoBIeHa MHOXECTBOM MPUYKH: 3alIyMIICHHEM 0a3bl JAHHBIX, & TAKXKE HEYUYTEHHBIMH BXOIHBIMHU
¢axropamu. CrieoBaTeNIbHO, OMUPASCh HA IIEHTPAIBHYIO MPEICIbHYI0 TEOpEMY TeOpUH BepositHocTH [1], MOXHO
MOCTYJIMPOBATh HOPMaNbHBIN 3akoH pacopeneneHus (H3P) IMIOTHOCTH BEPOSTHOCTH OTHOCHTENBHOW OIIHOKH
f(0). Cnyuaiinyio Benmuuuny (CB) J, Oynem cumtarh HecMmeméHHOW. Cuurasi, 4TO HEOIATONPUSTHBIM COOBITHEM

HPOTHO3a BEJNYKMHBI S, SBISIETCS MPEBBILICHHE OTHOCHTEIBHOM OIMOKN O HEKOTOPOro MOPOroBOro 3HadeHust Z , a
OMAronpUATHBIM COOBITHEM SIBIIsAETCS COOBITHE O < Z , MOXKHO BBIYUCITUTh KOO DHULIHEHT prcka mporHosa [Tam xe):

“dapxuena C. A., 2011



