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AnHoranms: OObEKTOM UCCIENAOBaHUS B JIAHHOHW CTaTbe SIBJISACTCS PHIHOYHBIA MEXaHW3M YIPaBICHHSA
COLUANTFHO-Y)KOHOMHYECKAME cucTeMaMu. [IpemMeToM cTaio MCCleNOBaHUEe YCTOWYMBOCTH (PYHKIIMOHUPOBAHUS
PBIHOYHOTO MEXaHW3Ma. PBIHOUHBIA MEXaHW3M B COCTOSIHUM pelIlaTh TAaKTUYECKHE BOMPOCHI MPHU YIPaBICHUH
COLHABHO-9)KOHOMUYIECKUMH IPOLECCAMH W HE B COCTOSHHHM pEIIaTh CTPaTeTHYEecCKHe 3aJadd, KOTOpHIE
00eCIeunBaloT YCTOHYHMBOE PA3BUTUE TOCYIApCTBa (BOCHHYIO, COIMATIBHYIO H YKOHOMHYECKYIO 0€30MacHOCTH).
IToaToMy mnpu ONpeAeNeHHbIX YCIOBUSX TpeOyeTrcs perylupoBKa pPBHIHOYHBIX MPOLECCOB CO CTOPOHBI
rocynapctBa. Ceroms, K COXKaJEHHIO, 3TH BOIPOCHI PEUIAIOTCS METOAOM Ipo0 M OMIMOOK, YTO NMPHBOAUT K
OOJIBIINM COLMATBHO-SKOHOMUYECKHM IOTEpsAM. ABTOp MpeylaraeT HCIOJIb30BaTh METOJ MaTeMaTHYECKOTro
MOJICITUPOBAHUS C UCIIONE30BaHUEM HH()OPMAIIMOHHBIX TEXHOJIOTHU (IIU(PPOBOI IKOHOMUKH) IS PEIICHHS STUX
npobieM. ONTUMAaIBHBEIM BapHaHTOM IIPOLIECCA YIPABICHUS PHIHKOM SIBISETCS YCIIOBHE, KOT/Ia CIPOC PaBeH
IPEMIOKCHHUIO, T. €. YIPABJIIONIee BO3ACHCTBIE HAa PHIHOK paBHO Hymo. OJHAKO 3TO MAaJOBEPOSTHOE COOBITHE,
MOCKOJIbKY Ha PBIHKE OTCYTCTBYET MEXaHU3M IulaHupoBaHus. [lo3Tomy B cucTeme ynpaBieHHs PHIHOYHBIM
MEXaHU3MOM BO3HHKAeT OONbIIas MOTPEIIHOCTh, KOTOPas W MPUBOIUT K HAPYIICHHIO YCTOMYMBOCTH CHCTEMBI.
Oco0oe BHHMaHHE B paboTe yJenseTcs pa3padoTKe MaTeMaTHYecKOW Mojeiau (yHKIIMOHWPOBAHHUS PHIHOYHOTO
MexaHu3Ma. MeTo0JI0rnIeckoi 0a30i MCCIIEIOBAHUS BBICTYIIMI METOJ] «IEPHOTO SIIAKa» C HCIIOIh30BAHHEM
MaTeMaTUYEeCKOro MOJIEIMPOBAHUS  PBIHOYHOTIO MexaHu3Mma kak cucteMbl co 100% oTtpuuaTensHOW oOpaTHON
cBs3pi0. [IpuMeHeHme maHHOTO MeETONA a0 BO3MOXKHOCTH ABTOPY HCCIENOBATh IOBEICHHUE PHIHOYHOTO
MeXaHW3Ma Ha YCTOMYMBOCTb. OCHOBHBIMH HAay4HBIMH pPe3yJbTaTaMU HCCIEIOBAHUA SIBJSIOTCS IOJyYeHHE
MEPEXOMHBIX  XapaKTePHCTHK pPBIHOYHOrO Tporecca. lcciaenoBanne yCTOWYHBOTO — (PYHKIIMOHUPOBAHHUS
PBIHOYHOTO MeEXaHW3Ma IIPOBOAWINCH C IIOMOIIBIO MOAETHPOBAHWA Ha 0a3e CHCTEMBI KOMIBIOTEPHOU
matematuku Mathcad. B paGote Obuin mosyueHbl KPUTEPUH OLIEHKU YCTOWYMBOCTH PHIHOYHOIO MEXaHHU3Ma MpH
pa3MyYHBIX MapaMeTpax COLMAIbHO-3KOHOMUYECKOH cpeabl. B OCHOBE HCCIeNOBaHUN HCIIOJIB30BAICA METOA
MaTEMaTHYeCKOTO MOJCIHPOBAHUS Ul ONPEIEICHUS ONTHMAIBHBIX ITapaMEeTPOB YCTOWYMBOCTH CHUCTEMBI.
Hayunass HOBM3Ha pabOTHl 3aKITIOYAETCS B ONPEACNICHHH YCTOMYMBOCTH (YHKIIMOHHPOBAHHS PHIHOYHOTO
MexaHm3ma. OTmpenensroTcss mapaMmeTpbl S(PQPEKTHBHOTO YIpPaBICHUS pBIHKOM. Hambonee OT3BIBUMBBIMU
napamMeTpaMy, BIUSIOIUMH Ha yCTOHYUBOCT (DYHKIIMOHHMPOBAHUS PHIHOYHOTO MEXaHM3MA, SIBIISTIOTCS 9acTOTa U
KO3 UIMEHT 3aTyXaHus Ipoliecca.
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Principles of market mechanism management in the digital economy.
The intensity of the flow of the logistics chain

V.K. Chertykovtsev

Samara National Research University, Samara, Russian Federation
E-mail: vkchert@ro.ru

Abstract: The object of research in this article is the market mechanism of management of socio-economic
systems. The subject is the study of the stability of the functioning of the market mechanism. The market
mechanism is able to solve tactical issues in the management of socio-economic processes and is not able to solve
strategic tasks that ensure the sustainable development of the state (military, social and economic security).
Therefore, under certain conditions, regulation of market processes by the state is required. Today, unfortunately,
these issues are solved by trial and error, which leads to large socio-economic losses. The author suggests using
the method of mathematical modeling using information technology (digital economy) to solve these problems.
The optimal variant of the market management process is the condition when demand is equal to supply, i.e. the
controlling effect on the market is zero. However, this is an unlikely event, since there is no planning mechanism
in the market. Therefore, a large error occurs in the management system of the market mechanism, which leads to
a violation of the stability of the system. Particular attention is paid to the development of a mathematical model
of the functioning of the market mechanism. The methodological basis of the study was the "black box" method
using mathematical modeling of the market mechanism as a system with 100% negative feedback. The application
of this method enabled the author to investigate the behavior of the market mechanism for stability. The main
scientific results of the study are to obtain transitional characteristics of the market process.

The study of the stable functioning of the market mechanism was carried out using modeling based on the
Mathcad computer mathematics system. In the work, criteria for assessing the stability of the market mechanism
under various parameters of the socio-economic environment were obtained. The research was based on the
method of mathematical modeling to determine the optimal parameters of the stability of the system. The
scientific novelty of the work is to determine the stability of the functioning of the market mechanism. The
parameters of effective market management are determined. The most responsive parameters affecting the
stability of the functioning of the market mechanism are the frequency and attenuation coefficient of the process.
Key words: market; management; feedback; transients; mathematical model.
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Beenenue

AKTyaNbHOCTh pabOTHI 3aKITIOYAETCS B TOM, YTO PHIHOYHBIH MEXaHU3M O0JIajaeT MpU3HAKaAMK HEYCTOM-
YUBOCTH, OOYCIIOBJICHHBIE OTCYTCTBHEM ILIAHMPOBAHUS IPOILECCOB PA3BUTHS COIUAITBHO-YKOHOMUYECKON
CUCTEMBI, YTO MPHUBOJUT K BOSHHKHOBEHHUIO MEPETPOU3BOJACTBA MPOIYKINH, a 3TO K SKOHOMHYECKUM KPH-
3HCaM.

B pabote paccmarpuBaeTcs mpobiieMa OIEHKH YCTOMYUBOCTH PHIHOYHOTO MEXAaHM3Ma TPU Pa3TUUHBIX
rapamMeTpax COITMaIbHO-3KOHOMIYecKoU cpexpl [1-3]. [Ipemmaraercs ucmonp30BaTh METOA MAaTEMAaTHICCKO-
T'0 MOJIENUPOBAHUS IJIsl ONPEeNICHUs] ONTHUMAIBHBIX MTapaMeTPOB YCTOMYMBOCTH CHCTEMBI, a HE MPOBOANTH
AKCIIEPUMEHTHI Ha JIOsX [4-6].

O030p JuTEPATYPHI

CoBpeMeHHBIC B3TJISIIBI HA TPOOJIeMy 3aKIIOYAOTCS B TOM, YTO YaCTh YYCHBIX CUMTACT, YTO PHIHOYHBIN
MEXaHU3M B COCTOSHHH CaM 00ECIeUNTh YCTONYMBOE Pa3BUTHE COIHATBHO-IKOHOMHYECKOW CUCTEMbI U HE
TpedyeT HUKaKOTO BMEIIAaTeIbCTBA B ero padory [7-9].

Bropas Touka 3peHHs (KOTOPOI MPUAECPKUBACTCS aBTOP 3TOW pabOThI) 3aKIFOYACTCS B TOM, YTO PBHIHOY-
HBIi MEXaHU3M B COCTOSHHH pellaTh TaKTHYECKHE BOIPOCHI B YIPABICHUH COIUAIBHO-3KOHOMUYECCKOM
cdepoli rocyiapcTBa U HE B COCTOSHUH PEIlaTh CTPaTErHUecKre BOMPOCH], KOTOPbIE 00ECTICUNBAIOT YCTOM-
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YHBOE Pa3BUTHE TOCyIapcTBa (BOCHHYIO, CONMATIBHYIO M 3KOHOMHUYECKYIO Oe30macHOCTh). [loaToMy Tpedy-
€TCsl OTpEe/IeNIeHHAs PEryIHPOBKA PHIHOYHBIX MTPOIIECCOB CO CTOPOHBI TocyaapcTBa. Ceromns, K COXKaJICHHUIO,
3TH BOMPOCHI PEIIAIOTCS METOIOM P00 ¥ OMIMOOK Ha COIMANILHON cepe rocynapcTsa. ABTOp mpejiaraet
WCIOJIb30BaTh METO/I MAaTEMATHYECKOTO MOACITUPOBAHMSI C HCIIOJIb30BAHUEM MH(DOPMAIIMOHHBIX TEXHOJIOTHN
(1 poBOI PKOHOMHUKH) [ PeIieHus 3Tux npoodiem [10; 11].

B cnmcke nuTepaTypsl IPUBEACHBI HCTOYHUKH OTEUYECTBEHHBIX M MHOCTPAHHBIX aBTOPOB, OMyOIMKOBaH-
HBIC B pa3HBIX HaykoMeTpuueckux 0azax: BAK, Scopus u ap., B KOTOPHIX YKa3aHbl OCOOEHHOCTH U OCHOB-
HBIE aCTICKTHI MX HAYYHOM NIEATEIHLHOCTH I10 3asBIICHHON mpobieme [12-17].

B pabote mpemaraercs mcciaenoBaTh MOBENECHUS PHIHOYHOTO MEXaHW3Ma C MO3WIMHA YCTOWYHBOCTH C
MTOMOIIIBI0 MATEMATHYECKOTO MOJICTUPOBAHMS PHIHOYHBIX MTPOIECCOB C MCIIOJIE30BaHUEM IU(POBOI IKOHO-
MUKH JJI OTIPEICIICHHSI ONTUMAIBHBIX [TaPAMETPOB YIIPABICHUS PHIHKOM.

MeTonos0rusi uccaeJ0BAHUS PHIHOYHOT0 MEXaHU3MAa

B pabore mnpemnaraercss UCIONB30BaTh METOA «UEPHOTO suKa» [18] B mMcciaenqoBaHUM YCTOHYMBOCTH
PBIHOYHOTO MeXaHu3Ma. [IPHHINIT «4epHOTO SIIHKa» MPUMEHSETCS IS MCCIEI0BAaHMs CIIOKHBIX MPOIEC-
COB, KOTOpBIE€ TPYAHO H3Yy4YUTh C IIOMOILBI0 OOBIYHBIX HAYYHBIX MOAX0AOB. Vcrnonb3oBaHHE NpUHLIMIA
«4EepHOTO SIIUKa» C MATEMaTUYeCKUM MOZEIHMPOBaHUEM MPOIIecCOB Ha 0aze MHPOPMAIIMOHHBIX TEXHOIOTHI
[O3BOJISIET YNPOCTUTh PEILCHUE IOCTABIEHHON 3aJaud U CHU3UTH KOJMYECTBO 3KCIIEPUMEHTOB, IPOBOAHU-
MBIX Ha momax. CymecTByrommue MeToAsl Mpod W OomMOOK yYCYryOJsSioT CHTYaIlMio B COIHAILHO-
HSKOHOMHYECKOH chepe, 0COOEHHO B COBPEMEHHBIX 00OCTPUBILUXCS MUPOBBIX mponeccax. [19; 20].

Pa3zgen 1. MaremaTnuyeckoe MoOAeIMPOBaHUE PHIHOYHOI0O MEXaHU3MA
PriHOUHBIN MexaHH3M npeacTaBisieT coboii cuctemy co 100% otpunatensHOi 0OpaTHOH CBsI3bIO (pHC. 1)
[1; 3]. Ha pelHKE OTCYTCTBYET MEPCIEKTUBHOE IJIAHUPOBAHME, YTO YACTO MPHUBOAUT K MEPENPOU3BOJICTBY
IPOAYKIHH. A 3TO, B CBOIO OUYepe/b, IPUBOIUT K K0JeOaTeIbHOMY IIPOLIECCY MEXIy CIIPOCOM U IPEAJIOxKe-
nueM. [lepenarounas QyHKIHS peIHKA («IEPHOTO SIIKKa») W ¢ IOMOIIBIO OTPULIATENILHONH 00paTHOHN CBSI3U
(OC) obecmieunBaeT cpaBHEHHE CIPOCA U MPEATIOKECHUSI.
Paznoctr aTix 3HadeHUH d(t) TMOCTYIalOT Ha BXOA «9ISPHOTO SAMIAKA», 9TO 00eCIIeunBaeT aBTOMAaTHIC-
CKUi1 IIpo1iecC YIpaBIeHUS! PhIHOYHBIM MEXaHU3MOM.
d(®=CH-Y(O, (D
rae C(t) — I3MEHSIOMUNCS BO BPEMEHH CIIPOC Ha MPOIYKIIHIO;
VY (t) — u3MeHstoIIeecss BO BpEMEHH NPEJIOKEHNE PhIHKA HA MOCTYNAOIINI CIIpocC.

W

Cmpoc > [Ipemnoxkenue

) d(v

oC

W — nepenarounas ¢pyHkus peiaka; OC — oTpuiarensHas oOpaTHas CBS3b.
Ipoyecc hyHKyUOHUPOBAHUSL PBIHKA HOCUM CIYYAliHbIL Korebamenbhblil xapakmep. OH 3a8ucum Kak om cnpoca,
KOmMopwitl hopmupyemcsi 00CmamoyHo CHOHMAHHO, MAK U OM NPEONOAHCEHUS, KOMOPOe HEBOZMOICHO 3apaHnee CIAHU-
posamb. B pesyromame yezo 603nuKaem Kax nepenpousgoocmeo, max u HeooOnpou3s00Cmeo npooyKyu.

Pucynok 1 — @yHKUMOHANBbHAS MOJENb PHIHOYHOT'O MEXaHU3Ma
Figure 1 — Functional model of the market mechanism

KonebarenbHeiii nporiecc GyHKIMOHUPOBAHUS PHIHOYHOTO MEXaHU3Ma MOXKET OBITh OMHMCAH B BUZC
W=Ae"sinft, )

rIe A — aMImIHTyJa KojeGaTeIbHOro Mmporecca MPeIoKEeHIsT OKOJIO CIIpoca,

a — Ko PUIHEHT 3aTyxaHus KojeOaTeIHHOTro mpolecca,

f — wactoTa KonmebaTenpHOrO Mpolecca,

t — BpeMs (yHKIIMOHUPOBAHHS CHCTEMBI.

[Tepenatounyro (hyHKIIHIO PEIHOYHOTO MEXaHU3Ma C OTPUIIATENIFHOI 00pAaTHON CBA3BI0 MOXKHO 3aIHCaTh
B Buje [18]:
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w
F= ——. 3)
I+w
Ha BXoJ1 ppIHKa MOCTYNAET CIPOC, KOTOPHIA TUHEHHO BO3pACTAET BO BPEMEHU:
CH=bt, “4)

rae b — ckopocTh U3MEHEHUS CpPOCa,
t — MPOOIHKUTEIHHOCTh BPEMEHH CIIPOCa.
QDYHKINIO N3MEHEHUS TPETOKEHUS Ha PHIHKE MOXKHO 3aICaTh B BHIIE

V(t) =F C(t) (5
HNJIn
w
Vity= ——C (1) . 6
Q) Tow (1) (6)

OnTuMadbHBIM  BapHWAHTOM IIPOIIECCa YIPABICHUS PBHIHKOM SBIISETCS YCJIOBHE, KOTJAa CIPOC pPaBEH
npeanoxenuto Y (t) = C(t), T. e. ynpasisiolee Bo3AecTBIE Ha PRIHOK paBHO HyIO d (t) = 0. OnHako 310
MaJIOBEPOSATHOE COOBITHE, ITOCKOIBKY Ha PHIHKE OTCYTCTBYET MEXaHHM3M IUTaHHpoBaHuUsA. [loaToMy B cHcTe-
M€ YIIPaBJICHUS PHIHOYHBIM MEXaHH3MOM BO3HHKAET OTHOCHTEIbHAS MOTPEIIHOCTh PEryIUPOBAaHUS, KOTO-
PYIO MOKHO 3aIlicaTh B BUJIE

_d@)
C@t)
Kpurepuem s¢dpdektnBHOCTH Tpoliecca yIpaBiIeHUs] MOXKET CITyKUTh ycnoBue g(t)—0. OCHOBHBIMU Ma-

paMeTpaMu YIpaBJCHHUsI 3TOTO IMpoliecca SBISTIOTCS: KOI(PUIIMEHT 3aTyXaHuss M 4YacTOTa KOJIeOaTeIbHOTO

mporiecca. [ onpenencHus ONTUMATLHOTO 3HAYCHUS STUX ITapaMeTPOB IIeJIeCO00pa3HO UCTIOIb30BaTh UH-

(hopMaIMOHHBIC TEXHOJIOTHH.

g(t) (7)

Pazgen 2. McciienoBanue poIHOYHOI0 MEXaHM3MA € MCMOJIb30BAaHHEM HHGOPMALHOHHBIX TEXHOJIO-
THi
HccnenoBanne (pyHKIMOHMPOBAHUS PHIHOYHOTO MEXaHU3Ma IIPOBOJMIIOCH C IIOMOILIBIO MOJEITUPOBAHUS
Ha 0a3e cucteMbl KoMmnbloTepHON MatemaTtuku Mathcad [21]. 3anuce Mozeneii B mporpamme Mathcad npen-
CTaBJIeHa HIKe. MlcxoqHble mapaMeTphl pacueTa JalTCs B YCIOBHBIX €IUHHIIAX.
C(t) =B+ b-t; wit):=1+Ae al't~sin(f-t); L) = ﬂ;
1+ w(t)
_ 4o
)
I. TIpoBenem cpaBHHUTENBHBIN aHAIN3 NOBEIEHUS PbIHKA HA U3MEHEHHE, OJTHOTO U3 BaKHBIX MTapaMeTpOB
YIpaBJIEHHUs] PHIHKOM a — KO PHULIMEHTa 3aTyXaHHs [IPU €0 Pa3JIn4HbIX 3HAYCHUSX.
Ha puc. 2 u 3 mpencraBiieHO MOBEACHNE PHIHOYHOTO MEXaHU3Ma TIPH KO PHUIUECHTE 3aTyXaHHUs KOJe-
OarenpHOro mporecca a;= 0,001 (puc. 2) u a, = 0,1 (puc. 3).
AHAaJIU3 yCTOWYHMBOCTH CHCTEeMbI PHIHOYHOI0 MexaHu3ma mnpu a; = 0,001

y(©) =CoF;  dO=yO =00 o),

t=0...50; f=1; A=10; b=10; B =10.

2000 20
y(0) 1000 ] 10 |
() v
_____ | 0 i
_ ] ] _ ] ]
1000 10
0 20 40 60 0 20 40 60
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4 4
. _
o _
F(t) gt 0 —
o _
>k _
- | | -4 | |
0 20 40 60 0 20 40 60
t t
c d

a— ¢dynakuu cipoca C(t) u npemioxenus Y (t);
b — nepenarounas GpyHKIUsA peiHKa W (t);
¢ — nepenatoyHast GyHKIUS peIHOYHOTO MexaHu3ma F(t);
d — oTHOCHTENbHAS MOTPEUTHOCTH YIIpaBIeHUS Z(t).

Pucynok 2 — IlepexomHble XapaKTepUCTHKN PHIHOYHOTO Tiportecca mpu a; = 0,001
Figure 2 — Transient characteristics of the market process at a; = 0.001

AHa/u3 yCTOHYMBOCTH CHCTEMbI PHIHOYHOI'0 MeXaHu3Ma npu a, = (0,1

t=0...50; f=1; A=10; b=10; B =10.

1-10°7 | | 10
4 | _
y(0) 5-10
— ¢ _
) w(t) 0
-5.10% | L -10 l l
20 40 60 0 20 40 60
t t
a b
1000 T 1000 I
5001~ I 5001 —
F(t) a(t)
0 n 0 —
- | | _ ] |
500 500
0 20 40 60 0 20 40 60
t t
c d

a— ¢yakuu cipoca C(t) u mpemmoxkenus Y (t);
b — mepenatounas GyHKusA peiHKa W (t);
¢ — nepenarodHas QyHKIUS ppIHOYHOTO MexaHu3Ma F(t);
d — oTHOCHUTEIbHAS MOTPELIHOCTH yNpaBiaeHUs g(t).

Pucynok 3 — IlepexoaHble XapaKTepUCTUKH PBIHOYHOTO Tporiecca npu a, = 0,1
Figure 3 — Transitional characteristics of the market process at a, = 0.1

U3 puc. 2, a BUIHO, YTO CIPOC JOCTATOYHO YCTOHYMBO OTpabaThIBaeTCs NMpeiokeHneM poiHka. [lepena-
TOYHasl (PYHKIMS PbIHKA PUC. 2, b HOCUTh YCTOMUYUBBIN KoJleOaTeabHbIN xapakTep. Ilepeaarounas GpyHKIHs
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PBIHOYHOT'O MEXaHU3Ma PHUC. 2, C TaKkKe BeJeT ce0sl JOCTaTOYHO yCcToiuuBO. IlorpenHocTs ynpaBieHus He
npeBbImaeT 2 %, 9To yKa3bIBaeT Ha BEICOKYIO TOYHOCTh PETYIHPOBAHUS pHC. 2, d.

CpaBHHUTENBHBIN aHAIN3 YCTOMYMBOCTH PHIHOYHOTO Iporiecca npu a, = 0,1 (puc. 3) mo cpaBHEHHIO € KO-
s¢ppunmenTom 3aryxanus a; = 0,001 (puc. 2) mokasai, 4To ¢ yBeTHUYCHHEM 3aTyXaHHUs MPOLIECC HOCHUT SIPKO
BBIPQYKEHHBIM HEYCTOMUYMBBIM XapakTep. Bce npuBeneHHBbIE XapaKTEPUCTHUKH YKa3bIBalOT Ha pa3pylICHUE
PBIHOYHOT'O MEXaHU3Ma.

II. Hccnemyem noBeaeHue phpIHKa HAa M3MEHEHHE TapaMeTpa f — yacToTa KonebaTeIbHOTro IpoLecca.

Ha puc. 4 u 5 mnperncraBieHoO NOBEIEHUE OCHOBHBIX XapaKTEPUCTHK PHIHOYHOI'O MEXaHU3Ma IIpH
gacTote KoyiebaTenmpHOro mporecca f; = 10 (puc. 4) u f, = 100 (puc. 5). KoaddunueHnt 3aryxaHus
a=0,001:

AHAaJIU3 yCTOHYMBOCTH CHCTEMbI PbIHOYHOro Mexanu3ma mnpu f; =10

t=0...50; a=0,001; A=10; b=10; B =10.
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a— ¢yakuu cipoca C(t) u mpemmoxkenus Y (t);
b — mepenatounas GyHkus peiHKa W (t);
¢ —mepeaarovHas (YHKIUS pbIHOYHOTO Mexanm3ma F(t);
d — oTHOCUTENbHAs MOTPEIIHOCTH yIpaBleHHs g(t) .

Pucynok 4 — IlepexoaHble XapaKTepUCTUKH pbIHOYHOTO nporiecca mpu  f; = 10
Figure 4 — Transitional characteristics of the market process at f; = 10

U3 puc. 4 BuaHO, 4TO BCE MPOLECCH PHIHOYHOTO MEXaHW3Ma BeIyT ceOsi JOCTaTOYHO YCTOMYMBO YZIO-
BJIETBOPSISl Bo3pacTaromye norpedHocty. [lorpemHocts peryaupoBaHus He IpeBbImaeT 5 %.
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W3 puc. 5 BumHO, 9TO Bo3pacTanue yactothl 10 f = 100 He mpuBeIo K Cephe3HBIM N3MEHEHHUEM YCTOMINBOCTH
PBIHOYHOTO MEXaHU3Ma, YBEITMUYMIIACH TOJBKO MOTPEITHOCTh PEryIMpOBaHus B JiBa pasa — 1o 10 %.

AHaJIN3 YCTOMYHMBOCTH CHCTEMBI PIHOYHOTO Mexanu3ma mnpu f, =100

t=0...50; a=0,001; A=10; b=10; B =10.
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a — ¢yukuuu crpoca C(t) u npeatoxeHus (t);
b — nepenatounas ¢pyHkuust peiaka W (t);
¢ — epepaTo4Hast (YHKIHs peIHOYHOTO MexaHu3ma F(t);
d — oTHOCHTENbHAs MOTPELIHOCTH yIpaBiaeHUs g(t).

Pucynox 5 — IlepexomHble XapaKTEPUCTHKH PHIHOYHOTO Tportecca pu  f, = 100
Figure 5 — Transitional characteristics of the market process at f2 = 100

3axkioueHue

Takum 00pa3om, B pe3ysibTaTe IPOBEACHHBIX UCCIIEAOBAHUN MOXKHO CAETATh CIEIyIONINA BEIBOA:

1. C Bo3pactanueM Ko3(p(GHUIMEHTOM 3aTyXaHHsI CHH)KAeTCS YCTOMYMBOCTD (DYHKIIMOHMPOBAHHS PBIHKA
(pu a = 0.1 pBIHOK pa3pymIaeTcs).

2. C Bo3pacTaHHeM 4acTOThl KoJeOaTeILHOTO MpoIecca BO3pacTaeT MOrpelHOCTh g(t) perynupoBaHHUs.
IIpu f; = 10 MakcuManbHOE 3HAUYEHHUE MOTPEIMIHOCTH COCTaBMIIO OKoJIo 4 %, a npu f, = 100 MakcuManbHas
TTOTPEITHOCTH cocTaBmiIa 0KoyIo 10 %. Y CTOMINBOCTS CUCTEMBI TPAKTUIECKH HE N3MCHUIIACK.
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