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Bausinue 3KcTEepHAJIUI HA IPOLEeCC 00PA30BaHUsI CTOUMOCTH
HM. Céemnog

MockoBckas cenbckoxo3siicTBeHHast akaaeMmus numenu K.A. Tumupszesa

B HacTosimielt cratbe HaMeUaroTCs MyTH Pa3BUTHUSL MOJEIIBHOTO MOAX0Aa K UCCIETOBAHUIO
mpoiiecca o0Opa3oBaHMsI CTOMMOCTH, MPEACTABIECHHOTO B [5], B HampaBJIeHUH y4€Ta BHEIIHHUX 3(-
dekToB (3kcTepHanuii). CyTh MOIX0/1a COCTOUT B SIBHOM BKJIFOUCHHH B MHOTOCYOBEKTHYIO MOJICITb
MEPEMEHHBIX, OTPAXKAIOIIUX OOMEH, ¢ MOCIEAYIOUIMM HCCIe0BaHUEM KauyeCTBEHHBIX CBOWCTB TO-
yek Kyna-Takkepa. 3T0 OTIMYaeT €ro OT KJIACCHYECKUX Moax0a0B [8,9] u Hanbonee OIU3KUX IO
HaIPaBJIEHHOCTH OTEYECTBEHHBIX HccienoBanuii [1,3]. C ero momomp0 ObUTIO YCTAHOBIIEHO, YTO
nporuecc 0OMeHa, paCCMOTPEHHBIN CO CTOPOHBI MOPOXKIaeMOM UM HH(OPMALINH, SIBISETCS MpOIiec-
coM 00pa3oBaHMs OOITUX /IS BCEX XO3SMCTBYIOIIMX CYOBbEKTOB 3HAUYCHUI cTouMocTu Oar. Ho 3to
BEPHO TOJILKO B OTCYTCTBHE BHEIIHUX 3(P(EKTOB, TO €CTh IJs CUTYyalluu, KOrJa Ha COCTOSHHE
CcyObeKTa BIMSIOT JIMIIb MIepEeMEHHbIE, TOAAI0IINUecs YIPaBICHUIO C €r0 CTOPOHBI (OBITh MOXKET,
[0 COTJIACOBAHUIO C JIPYTMM CyOBEKTOM). MeXIy TeM B PeabHOCTH HKCTEPHAIUU COMPOBOXKIAIOT
BECH MPOIIECC XO3AMUCTBEHHOM NESATEILHOCTH.

boiiee npyrux otpaciieit SKCTEpHAIUSAM MOABEPKEHO CEIBbCKOE X0351CTBO. CeNbCKOX035i-
CTBEHHOE MPEINpPUITHE YYBCTBUTEIBHO K BIMSHHUIO BO3ICHCTBHII Ha 3KOCHCTEMBI CO CTOPOHBI
MPOMBIIIIEHHOCTH W JPYTHX cenbXo3npeanpusatuil. OTcioja CHI)KEHHE KadyecTBa MPOAYKIUU U
pOCT 3aTpaT Ha e€ MpOoU3BOACTBO. BMecTe ¢ TeM celbX03MpeanpHusITHe MOCTaBIseT SKCTePHATHN —
KaK MOJIOKUTENbHBIE ((OPMUPOBAHHME SCTETUUECKH 3HAUMMBIX JIaHIIIA(TOB, PEKPEallMOHHBIX pe-
CYpCOB, OMOJIOTUYECKU LIEHHBIX 3KOCHCTEM), TaK M OTpHUIATENbHbIE (HalpuMep, 3arpsA3HEHHUE OK-
pyKarolen cpeibl COeTMHEHUIMHU a30Ta U Gocdopa). Hayunoe o60cHOBaHME TPpaHUI] TPUMEHUMO-
CTH U TOCJIEJICTBUI MPUMEHEHUs (PUHAHCOBBIX KpUTEpUEB dPPEKTUBHOCTH CEIbCKOXO03HCTBEHHO-
ro MpPOM3BOACTBA HEBO3MOKHO 0€3 yuéra SKCTepHAIUN B TEOPETUKO-CTOMMOCTHBIX MUKPOIKOHO-

MHYCCKHX MOACIIAX.

ITycts K — MHOKECTBO CyObEKTOB SKOHOMHYECKOH CUCTEMBI; Jj, — MHOXKECTBO IIEpEMEH-
HBIX COCTOSIHUS CyObeKTa k € K T'— MHOXECTBO MOMCHTOB BPDEMCHH; Xy, = (X4,) — BEKTOP Iepe-

MEHHBIX COCTOSIHMA cyObekTa k € K, j € J; B MOMeHT ¢ € T; X — BEKTOp BCeX INEPEMEHHBIX CO-
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CTOSIHUS; €;,(X) — BEKTOp YpOBHEH yIOBIETBOPEHUs BCEX MOTPeOHOCTEN CyOBbeKkTa k € K B MOMEHT
BpeMeHU t € T Vi (Xp,), Wi(X;,) — QYHKIMU 3aTpaT U BBIMYCKa (JICHCTBUTENbHBIE U MIPEIIoIarae-

MBIE XO3AHCTBYIOIIUMHU CyObeKkTaMu); b, — BEKTOp MHTEHCUBHOCTH IOCTYILICHUS Olar B CUCTEMY

u3 e€ cpelnbl B MOMEHT ¢ € 7. Panu ynpollleHus: MaTeMaTHYECKOW 3allMCH MOJpa3yMeBaeTCs, 4ToO
OJIHOPOJIHOE TO (PU3UYECKUM CBOMCTBAM W TOTPEOUTEIHHON CTOMMOCTH OJiaro, mpuHaIekKaIlee
Pa3HBIM CYOBEKTaM, OTpa)kaeTcsl pa3IMYHBIMH KOMIOHEHTaMHu BekTopa b. Torma mMozenn KOHKy-
PEHTHON SKOHOMUYECKON CHCTEMBI C DKCTEPHAIMSIMHU B COKpaIEHHOM BHjIe (0€3 BBIIEICHUS Tepe-
MEHHBIX, OTPAXAIOIINX WHTCHCUBHOCTH TEXHOJOTHUYECKHX TPOIECCOB U 00BEMBI OOMEHHBIX OTIe-

paruii) MOKHO TIPEICTaBUTh CIIEIYIONINM 00pa3oM:

(rrll(axck,(x), ke K,teT;

Z (Wkt(xkt) = Vi (Xk,t+1 )= b[, teT,
\ keK (1)

X, = const;
x,, 20,ke K,teT.

[Tpu mogoOHOM GopMe 3amucu Kakaas oneparys oOMeHa PEICTaBIACTCS CTOJBKUMU Tie-
PEMEHHBIMHU COCTOSIHUSI, CKOJIBKO CyOBEKTOB MPUHUMAET ydacTHe B oOMeHe (Mpu MapHOM oOMe-
HEe — JABYMs NepeMeHHbIMU). [lepeMeHHbIe 3TH KOOPINHUPYIOTCS 0aaHCOBBIM OTHOILIEHUEM, OTH-
ChIBaOIIMM (PUKTHBHOE 0J1aro, KOTOPOMY COOTBETCTBYET HyJIEBOM KOMIIOHEHT BekTopa b.

Cornacao (1), kaxaplid CyOBEKT ONTUMHU3HPYET 1Mo [lapeTo BeKTOp CBOMX MPEAIOYTCHHH,
MEHsIs JIUIIb IEPEMEHHBIE Xy, I1I€ kK — ero (CyObeKkTa) COOCTBEHHbIH MHIEKC, a f — HHJEKC TEeKY-
[Ier0 MOMEHTa BpeMeHH. BmecTe ¢ TeM ero mpearnoyTeHus 3aBUCIT U OT MEPEMEHHBIX, yIpaBise-
MBIX JAPYIrUMH cyObekTaMu. B o0iem ciyyae B mogoOHON cUCTeMe HE CYIIECTBYET HE TOJIBKO OIl-
tuMyM 1o [lapeTo, HO Aake onTHUMallbHAs cMellaHHas crparerus. YToObl moKaszaTh 3TO, JOCTAaTOY-
HO 3aMETHUTh, YTO OMMATPUYHBIEC UTPHI SBJISIIOTCS BBIPOXKIACHHBIM (C HYJIEBBIM MOPSIKOM BEKTOPOB
b,) yacTHBIM cirydaeM cuctemsl (1), a 115 HUIX HEBO3MOKHOCTh OTBICKAHHS ONTHMAJIbHOM CMEILaH-
HOU CTpaTeruu JoKa3aHa. 3HauuT, B (1) mporecc 0OMEHOB B O0IIEM Clydae He MOXKET 3aBEPIIUTHCS
JTOCTHKeHHEM onTuMyma 1o [lapero u mpuBecTH K 0O0pa3oBaHUIO OOIIEH I BCEX CYOBEKTOB

CTOMMOCTH Kak7oro OJiara.
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Tem cambIM OBTOPEH BBIBOJ MUKPO3KOHOMHUYECKOW TE€OPHUH, COTTIACHO KOTOPOMY 3KCTEp-
HAJIMM TPETSITCTBYIOT 3(PPEeKTUBHOMY pacCHpEeeNIeHUI0 PECYPCOB, TO €CTh, B TEPMUHAX CHCTEMBI
(1), noctwxkenuro ontumyma mo [lapero. BMecte ¢ TeM moiydeH HOBBIN Pe3yJbTaT: SKCTEPHAIUH
MPEMSITCTBYIOT 00Pa30BaHUIO €IMHOTO ISl BCEX CYOBEKTOB BEKTOpa CTOMMOCTH, a CIIEZIOBATEIBHO,
PaBHOBECHBIX IICH (COTJIAaCHO [4], paBHOBECHBIC IIEHBI TPOTIOPIIHOHAIBHBI O0IIEH CTOMMOCTH).

B peanpHOCTH TIpomOpuiMM Pa3IUYHBIX OOMEHOB OJHUMU M TEMH e OjaramMu OOBIYHO
NouTu He oTiinyaroTcs. CrneaoBarenbHO, XOTS pealbHOW SKOHOMHUKE SKCTEPHAINU MPUCYIIH, OHU
HE 0053aTeNIbHO MPEMSATCTBYIOT 00pa30BaHUIO OOIICH CTOMMOCTH. BO3HHMKAeT BOMPOC, MPU KaKUX
HKOHOMUYECKU MHTEPIPETUPYEMBIX YCIOBHUSX TEHIIEHIIUS K 00pa30BaHMIO OOIIEH CTOMMOCTH MO-
XKeT ObITh TIpucyma cucteme (1).

1. IIpocreitmas cutyauus, paccmorperHas P. Koy3om [7], — omata BceX 3KCTEpHAIUMA
WX TOCTaBIIUKOM HMX TOJIydaTeto — CBOJUT 3amady (1) k mpobieMe, paccMOTpeHHO# B [5], B KO-
TOPOH AKCTepHATUU (HOPMATU3YIOTCS OOMEHAMHU.

2. Moaudunupyem (1) Takum 006pa3om, 4To €, 3aBUCHUT OT Xy, €CIHU k' = k, 1160 OT Xy 41,
ecnu k'# k. MoXHO moKa3aTh, YTO B 3TOM ciiydae onTumyM mo Ilapero u TenaeHmus k oOpa3oBa-
HUIO OOIIEH CTOMMOCTH CYIIECTBYIOT. DKCTEPHAIHMH TPH 3TOM JECHCTBYIOT aHAJIOTUYHO JII000H 1Ipy-
roil HeomnpeAeNnEéHHOCTH, CBS3aHHOM ¢ OyIylmMM: MO MOJy4eHHH HH(opManuu O (aKTUYECKUX
YPOBHSIX SKCTEPHAIUN XO3SICTBYIOIIUE CYOBEKTHI MEPEXOJAT B COOTBETCTBYIOUIMI ONTUMYM IO
[Tapero.

3. [Tonoxum, uto B (1) MOXKHO yKa3zaTh XOTs ObI OAHO 0J1aro i, OTBEYAIOIIEe CIACAYIOIINM
MPEITOJIOKECHUSM:

¢ 1IpU TOBBIIICHUH YPOBHS YAOBJIETBOPEHUS 000N MOTPEeOHOCTH €ro pacxoj0BaHUE B
dbopMe psMbIX TUOO0 KOCBEHHBIX 3aTpaT HEMPEMEHHO YBEIHMUNBAETCS;

¢ COKpalleHHe YPOBHS YAOBIETBOPEHUS KaKUX-THO0 nmoTpedHocTel cyObeKkTa k BCiencT-
BUE U3MEHEHUS IEPEMEHHBIX X, T€ k' # k (TO €cTh BCIIEACTBHE IKCTEPHAINI) HE COKpaIaeT pac-
XOMOBaHUs JaHHOIO OJiara.

Omnupasice Ha OOIIYI0 TEOPEMY B3aMMHOCTH B MAaT€MAaTHYECKOM MPOrpPaMMHUPOBaHUH [2],

MOXXHO JIOKa3aTh, YTO 3THX MPEANOJIONKEHUN JOCTATOYHO JUISl CYIICCTBOBAHUS B MOJEIUPYEMOM

3
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cucreMe ontumyma mo [lapeTo u TeHACHIIMU K 00pa30BaHUIO OOIIEH CTOMMOCTH (B MPEIIOJIONKE-
HUU CYILIECTBOBAHMS HEMYCTOTO MHOXKECTBA JONMYCTUMBIX pemieHuii). /s atoro ¢opmynupyercs
3aJa4a CO CKaJIAPHBIM KpUTEpUEM «MUHHUMYM OJiara i», B3aMMHas 10 oTHoueHuIo K (1), penraemas
IIPU OTPaHUYCHHBIX CHU3Y YPOBHSIX YIOBJIETBOPEHUs MOTpeOHOcTel. MeTos noka3arenbcTBa aHa-
JIOTUYEH UCIOJIb30BAHHOMY B [5]: JOKa3bIBaeTCs, YTO KaXKIbIi 0OMEH, pacCMaTpUBaEMbIi B TAHHOM
cllydae Kak croco0 BBICBOOOAUTH 01aro i, MPUBOJUT K COKPAIIEHHUIO MHOXKECTBA JOMYCTUMBIX pe-
IIEHUH BIIOTH JI0 BBIPOXKIEHHS €r0 B MHOXKECTBO, B IIpeJieTax KOTOporo b; MUHUMAabHO (b; — i-i
KOMITOHEHT BeKTopa b).

VYcnosue 1 B peasibHOM SKOHOMHKE HE MOXKET OBITh BBINOJIHEHO — OHO MMEET JIMIIb TE€O-
peTUYECKOE 3HaYCHHE. Y CIIOBHE 2 B HEKOTOPOM CTEMEHU COOTBETCTBYET YKOHOMUUYECKON peaibHO-
CTH: IIPEINOJIOKEHNE O CYIIECTBOBAHUU 3aJEP>KKU MEXKIY MPUHUMAEMbIMH YKOHOMUYECKUMU pe-
HICHUSIMH M MX TOCJEICTBUSAMU JUIsl APYTUX CYOBEKTOB BIOJHE omnpaBaaHHo. Ho HeT ocHoBaHui
CUMTAaTh, YTO B PEaJbHOCTHU 3aJep>KKa MPEBBIIIACT MPOJOKUTENBHOCTh IIUKIAa OOMEHOB, HE00XO-
JIUMOTO JUTsl 00Opa30BaHMsI OOIIEH CTOMMOCTH, a 3TO HEOOXOAMMOE YCIOBHE KOPPEKTHOCTH MHTEP-
npeTanuu Bepcun mojen (1) ¢ 3amepxkkoi peakuu. UTo KacaeTcst yeiIoBUs 3, OHO BBITIOTHIETCS B
PEAIbHOCTH C JOCTaTOYHOM TOYHOCTHIO, YTOOBI CIYKUTh BO3MOXKHBIM OOBSICHEHHEM MPUYUH, IO
KOTOPBIM, HECMOTpPSI Ha CYIIECTBOBAHME HKCTEPHAIMIl, BhIpRXKEHHAs TEHICHIMS K 0Opa30BaHUIO
o0uieil crouMocT uMeeT Mecto. Hapymienust 3Toro ycioBust peiku, a BeTMYMHA UX, KaK MPaBUJIo,
HE CTOJb BEJMKA, YTOOBI CTaTh NMPUYMHON 3HAUUTENbHBIX PA3IUYUN MEXIy UHIMBUIYaTIbHBIMU
3HaYEHUSIMU CTOUMOCTH. B 3TOM OTHOIIEHNHU HemnoyiHasg HH(OpMAaIHsI O BOBMOXXHOCTSAX OOMEHa U O
TEXHOJIOTUSX MPEACTABISAETCS 3HAYUTENBHO OoJiee 3HAYMMbIM MPEMSITCTBUEM Ipolieccy oOpa3oBa-
HUS O0IIeH CTOMMOCTH, HEXKEJIHU SKCTEPHATIUH.

CymiecTBoBaHUE PKCTEPHATIUHN MTPUBOAUT K TOMY, YTO XO3SUCTBYIOIINUNA CYOBEKT MPUHUMA-
eT penieHus: 00 0OMEHE B YCIIOBHUSIX HEOMPENEIEHHOCTH: HE 3HAs PEIICHUN APYTrux CyOBEKTOB, a
3HAYUT, BEJIMYUH SKCTEPHAIMN MPHU Pa3IUYHBIX COOCTBEHHBIX CTPATETUsIX, OH HE B COCTOSHUU
MPEBUJIETh YPOBEHb YAOBIETBOPEHUSI CBOUX MOTpeOHOCTEH, 00YCIOBIECHHBIH COOCTBEHHBIM BbI-
6opomM. IIpu Takux oOGCTOATENLCTBAX CYOBEKT UMEET CIEIYIOIINEe albTePHATUBBI IPUHSTHS pellie-

HUA:
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¢ CciydaiiHBIM BBHIOOP M3 BapUAHTOB, HU OJJHOMY U3 KOTOPBIX HEJIb3s OTIATh IpeanouTe-
HUE 13-3a HelocTaTka MH(OpMaInH;

¢ JUCIOJB30BAaHUE TMPEANONIOKEHUN 00 SKCTepHAIMAX, OCHOBAHHBIX HAa HAKOIIEHHOM
OTIbITE JINOO Ha TUIIOTE3aX 00 aIropuTMax MOBEACHUS MOCTaBIIMKOB SKCTEPHAIINN;

¢ ¢opmupoBanue 3)(PEKTUBHBIX MPEANOUYTEHUN HAa OCHOBE CTOMMOCTHBIX MPOMOPIHA,
HaOJII0JaeMBIX Ha PBIHKE, C TIOTMPAaBKaMU Ha CIeNM(PUKY KOHKPETHOTO MpeaMeTa Ceaku (1og00H0
TOMY , KaK 3TO IIPOUCXOIUT MPH OTCYTCTBUU JOCTOBEPHOTO 3HAHUS O OYIyIIUX TEXHOJIOTHX [6]).

Haubonee mpuemneMbIM 1j1s1 XO3SHCTBYIONIUX CYOBEKTOB, HAWIYYIIUM OOpa3oM codye-
TAIOIIMM KauyeCTBO MPHUHATHS PEUICHUs ¢ 00BEMOM M JOCTYIMHOCTHhIO 0OpabaTkiBaeMoi nH(popMa-
1I1H, SBIIAETCS MOociaenHui BapuaHT. [loaToMy moBezeHHe peanbHON SKOHOMHUKHU C SKCTEPHAIUSIMU
MOKHO TIPEJCTAaBUTh KakK MpoIecc oO0pa3oBaHus oOIIeH CTOMMOCTH B pe3yJbTare 0OMEHOB, OJTHO-
BPEMEHHO CHMMAIOIIUN HEOIpeneaEHHOCTh BbIOOpa, 00YCIOBICHHYIO HEONPEAEIEHHOCTHIO TEXHO-
JIOTWI ¥ TOBEJICHUS TTOCTABIIMKOB KCTEPHAIIUMN.

BriBosbI

1. B 2KOHOMHYECKOW CHCTEME C IKCTEPHAIMAMHU NP HAJTMYUHU B HEH OJar, pacxoayeMbIX
IIPU TOBBIIICHUH YPOBHS YIIOBJIETBOPEHHMS JIF0O0OI MOTPEOHOCTH M HE BBICBOOOXKIAEMBIX NPHU €r0
CHI)KEHHMHU BCJIEJICTBUE HKCTEPHANIUH, CYIIECTBYET TeHIeHIUs K onTuMyMy 1o [lapeto u oGpaszoBa-
HUIO O0IIIeH CTOMMOCTH B pe3ysibTaTe OOMEHOB.

2. Db dexTUBHBIN TPOIECC MPUHITHS XO3IUCTBEHHBIX PEIICHUN B YCIOBUSX dKCTEPHATHMA

aHasnornyeH 3(hPexTUBHOMY IMPOLIECCY MPUHATHS PELICHUS B YCIOBUSIX HEONpPeAeIEHHOCTH TEXHO-

JIOTHH.
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