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MOJIEJIMPOBAHUE HHHOBAIIMOHHOMW CTPATEI'IY PETUOHA

g po3p0oOKH iHHOBALiIKHHUX CTpATErii perioHaaAbHOro PO3BUTKY MPOMOHYETHLCS BUKOPHCTOBYBATH 6a1aHCOBY JAMHAMIYHY MOJENh
OHTHEBA, 1110 arperyerbes 10 PiBHS ABYMIpHOI (ABoramy3eBoi) Moaeai. BBOANTLCA MOHATTA IHHOEALIHOrO-BUPOOGHUHOIO LIHKIY
2TiOHY, 110 PO3IVIANACTLCA Ha npuKiIani XapkiBchkoi 06macti. Po3paxyHKH 1o Moieni Mokasaiu, 110 BKIAAEHHS B Fasty3i, 110 Hanexarsb
HOBALLi HHOMY-BUPOOHHYOMY LMKIY, 3a0€3Meuyi0Th 3pOCTaHHA y BCIX IHINMX rany3sx. 3 4acom TeMIM raxysedl neplioi i apyroi
He TinbKH cTabini3yoThes, asie i 36iraloThes, 10 PYMOBIEHO XapaKTepOM EKCIIOHEHIIaIbHOTO PO3B’ 43aHHA OCHOBHOIO PIBHAHHS

JI0Y0BI CJI0BA: EKOHOMIYHA IMHAMIKa, TMHAMIYHI CHCTEMH, perioHaNbHUM aHami3, iIHHOBaLiFHNA-BHPOOHNYMI LMK, iHBECTHMLIHHA
DATEris PETioHY.

a5 pazpaboTKH MHHOBALMOHHBIX CTPATErHi PErMOHAILHOTO Pa3sBUTHA MPEIIaraeTCs HCMob30BaTh GANTaHCOBYIO AMHAMHYECKYIO
paenb JIeOHThEeBA, KOTOpAs arperupyeTcs A0 YPOBHS AByMEPHOH (aByX0TpacneBoii) MojaeaH. BBOZHTCs NMOHATHE HHHOBALMOHHO-
OM3BOACTBEHHOTO LIMKJIa PSTHOHA, KOTOPBIM paccMarpuBaeTes Ha npuMepe XapbkoBckoit o6acT. PacyeTht 1o Moenu nokasasu,
0 BIOKCHWS B OTPACIH, MPUHALICKALIKHE WHHOBALMOHHO-TIPOM3BOACTBEHHOMY LMKy, 00SCNEedHBAIOT POCT BO BCEX OCTANBbHBIX
rpacisx. C Te4eHUEM BPEMEHHM TEMIIBI POCTA OTPACIEH NEPBOH U BTOPOH IPYIIN HE TONLKO CTAGUAMEHPYIOTCS, HO K COBNANAIOT, YTO
CIIOB/ICHO XapaKTEPOM 3KCMOKEHLMANLHOMO PELIEHHUS! OCHOBHOIO YPaBHEHHS MOAENH.

pUeBhIe CJI0BA: SIKOHOMHYECKAS TUHAMUKA, TUHAMUYECKHE CUCTEMBI, DPETMOHAJBHbIN AHANTH3, HHHOBALIMOHHO-IIPOM3BOACTBEHHLII
KJ1, HHBECTHLIMOHHAS CTPATErus PEruoHa.

e balance dynamic Leont’ev’s model which is aggregated to the level of two-measured (two-branch:d of industry) model is intented
be used for working out of the strategies of the regional development. The concept of the innovative industrial cycle of the region
s been introduced, it is given on the example of Kharkiv region. The calculations on the model hes shown that the investments in
branches belonged to innovative - industrial cycle provides the stable growth in the rest branches. In the course of time the rate of
owing of the branches of the first and and of the second group not only have been stabilized but are developing rapidly what is the
sult of exponentinal solving of the basic equation of model.

words: economical dynamics, dynamic systems, regional analysis, innovative-industrial cycle, investitional strategy of region.

Has GopMHUpOBaHMS MHBECTHIMOHHBIX CTPATETHHi PErMOHaJbHOIO Pa3BUTHA B JIMTEpAType Npeiiaranoch
CIOJTb30BATh TEOPHIO 3HEpronpousBoacTBeHHbIX nukior (II11T). Tax, B pabote [1] npoepsnack cnenyromias runoresa:
DUBO/MT JIW NPHOPUTETHOE WHBECTHPOBaHME oTpacieid, koTopsie BXoasT B DIIL] Xaprkosckoro peruoHa, Kk pocty
DOM3BOJICTBA B APYrUX oTpaciax. [I[poBepka 3Toi rHNOTE3bl OCYIIECTBISIACh HA OCHOBE IMHAMMYECKO# GanaHcoBoii
opient JleoHTbeBa. Mbl, CO CBOEH CTOPOHBI, NPesIaraeM UCTIONb30BaTh 3Ty MOAENb A1 (HOPMHPOBAHUS MHHOBALIHOHHOM
Teruu perdoHa. Tak xe, kak 1 B ciryuae OT1L, xyaa BXoAUT onpeaeeHHbI# KpyT OTpaciie i, MOXKHO BBIAEIUTD OTPACITH
0€MKOTO MPOU3BOACTBA W 0OCTY)KMBaHHUS. B pa3BUTHIX CTpaHax 3TH OTPACIIH PaCCMaTPUBAIOTCA B KaU€CTBE ABUraTesei
OHOMHYecKkoro pazButus. CormacHo espomneifickoit knaccudukauuu NACLE Kk cpenHEBBICOKOMY H
COKOTEXHOJIOFMYECKOMY CEKTOpaM MpOM3BOACTBA OTHOCAT XMMHYECKHE MPOHM3BONCTBA, MalIMHOCTPOEHHUE,
DOM3BOACTBO OPHUCHOTO, 3JEKTPUUECKOTO H TEJEKOMMYHHKALHOHHOI0 0060pynoBarHs, NMPOU3BOACTBO TOYHBIX
HCTPYMEHTOB, aBTOMOOWIIEH, a3pOKOCMHUYECKOTO M apyroro TpaHcrnopra [2]. K BBICOKOTEXHONOTHYECKOMY CEKTOPY
5C1yKHBAHHA OTHOCAT KOMMYHHKALIMH, IPOrPaMMHOE obecrieueHue, KOMIBIOTEPHOE 06C.Ty’)KHBaHYE, HAYKy U Hay4dHOe
yxuBaHue. YTo kacaetcs cepbl MpoU3BOACTBA, TO BECH NEPeUeHb BbIIEYKA3aHHBIX OTPAciel MPOMBILUIEHHOCTH
DOTBETCTBYET HALUMM: «XUMHYECKOE U HehTEXHMHUECKOE NTPOU3BOACTBOY», KMALIMHOCTPCEHHE U MeTaL1000paboTkay.
3 BBIILEYKa3aHHbIX CEKTOPOB 00CTY)KMBaHMs Y HAC ceifyac BbIAEIAETCA TONBKO «HayKa M HayqHOe oOcmyxuBanue». o
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2000 r. B OTE€4ECTBEHHON CTATHCTHKE BBIAEIAIACH OTPACib «MHPOPMALMOHHO-BBIYHCIUTEIbHOE 06CTy)KMBanuey. [lo
HaIIMM OIEHKaM, B XapbKOBCKOM PErMOoHe 00bEeM CEKTOpa MH(OpPMAUMOHHO-BBIYNCIHUTEIbHBIX YCIYT COCTABASET He
Gonee 5% oT Bcero oGbeMa OTpacii «Hayka i HayqyHOe 00CITyKMBaHHEN, TO3TOMY €r0 MOXKHO HE y4HMThIBATh B JalbHEHIUNX
pacuerax.

Banancosas mozens JleoHThEBA B JMHAMHYECKOH MOCTAHOBKE HMEET BHI

X)) = A X)) + Bdxdt + C(t), (1)

rae X(t) — BeKTop BaJIOBbIX 06bEMOB MPOU3BOACTBA 110 OTPACHAAM NMPON3BOACTBA ¥ CEPBI YCIyT B t-TOM rony; dx/de
— BEKTOP a0COJIFOTHBIX MPHPOCTOR BaJIOBLIX 00BEMOB ITPOM3BO/ICTBA 33 €IMHMILY BDEMEHH; A — MaTpHlla Ko3(duuneHTos
npsMbIX 3aTpat; AX(t) — NpOU3BOACTBEHHOE NOTpebienue, obecneynBaiee NPOCTOE BOCIPOU3BOACTBO; B — MaTpuLa
K03(h QULIMEHTOB KaNWTaT0eMKOCTH NPUPOCTOB MPOM3BOACTBA (B ij — 3aTpaThl NPOM3BOACTBEHHOIO HAKOIUIEHHA /-TO
BH/Ia MPOIYKLMK Ha eWHHULLY TPUPOCTA j-TOTO BHA MPORYKUUH); C(7) — BeKTOp-cTO/0E1, XapaKTepH3yomuii noTpebne
o oTpacisM. B manbHelmnx pacuerax Mbl, Tak ke Kak v B pabote [1], 6ynem nonarate C(f) = 0.

CBs3b MEXIy BaJIOBEIM 00beMOM NpoayKTa X{(?) ¥ KOHEUHBIM NPOLYKTOM Y(Z) ONpeAcnseTcs CoOTHolIeHHeM X1}
= (I-4)"Y(1), orxyna cuctemMa ypaBHeHUH JIEOHTEEBAa OTHOCUTEIBHO KOHEHHOIO NPOAYyKTa GyAET UMETh:

L dy

Y()=BU-4)" =,

2
rae [ — enMHUYHas MaTpMLa.

7 59 \—1 :
31ech 3JEMEHTHI bij MaTpuisl B = B( = A) XapaKTepu3yeT NPOU3BOACTBEHHOE HAKOILIEHHE i -TO B

MPOIYKLIMM Ha €MHHULLY IPUPOCTA j-T0 BHAA KOHEUHOIO NMPOAyKTa. Pelienie CUCTEMbI ypanHeHui (2) umeeT BU

t
Y()=) dK, exp( ), G

rie s, — COGCTBEHHbIE YHMC/IA MATPULLI MOJHON MPUPOCTHON KANMMTANOeMKOCTH, K, — COOTBETCTBYyIOUIME

COGCTBEHHBIE BEKTOPbI, d, — KO3 (HUMEHTbI, KOTOPHIE ONPEAENAIOTCS U3 HA4aNbHBIX YCIOBHH Y(0)= Z d iK i
i

[To aHanoruM ¢ MOHATHEM 3HepromnpousBoacTBeHHOro unukiaa (3I1L]) BBeseM MOHATHE WHHOBALMOH
nipousBoacTBeHHoro wikia (MITLY), B KoTOpbIH BITFOYEHb] BCE PAHEE BbIAEIEHHBIE HAYKOEMKHE OTPACIIY MPOU3BOICTRA
cdepsl 06CIy)KHBaHKS comIacHO eBponelickoi knaccupukaunu NACE.

IMpogenaem pacueTsl BasoBoro oosema nponspoactsa (BOIT) u koneunoro npoxykta (KIT) wis otpacnei, kotop
BXOIAT B CPOPMHUPOBAHHBIH HHHOBALIMOHHO-TIPOH3BOACTBEHHBIN LMK XapbKOBCKOIO PErvOHa, ¥ TeX 0Tpaciei, KoTop
He BXOJAT B HEro. AJITOPHTM pacueTa MepeMeHHbIX CHCTeM ypaBHerHit (1, 2) mpejicTaBieH Ha pHc. 1.

DOpMHUPOBAHNE MCXOJABBIX NAHHBIX [UIS PEIICHUS MOCTABJIECHHOM 3aja4yM MPOU3BEAEM HCXOIS M3 CTPYK
MHHOBALHOHHO-MPOU3BOACTBEHHOTO [IUK/Ia HA OCHOBE JaHHBIX MEXOTpacjeBoro 6anaxca.

Arperupyem MaTpuLsl k03 PHIHEHTOB MaTepHaTOEMKOCTH 1 TIPUPOCTHOM KalIATATOEMKOCTH 10 IBYX OTPACIK
B cocTaB mepBoif rpynmsl oTpaciei BOHAYT oTpaciu, npuHamiexamue MIIL — ang XapbkoBCKOro pervoHa
MaIIKHOCTPOEeHHE U MeTal1000paboTka, XUMUYecKas U HeTeXMMHUUYECKas, Hayka, a B COCTAB BTOPOM Ipynmsl —
IIpOYMEe OTPAC/IM perioHa. ArpernpoBaHHas NoA0OHbIM 06pa3oM MaTpHLa KO3 (GHIMEHTOB MATEPHATIOEMKOCTH (MaTp!
NpAMBIX 3aTPaT) ¥ MaTPHLA HOJHBIX 3aTpat OyAyT BBINIANETH CISAYIOMUM 06pa3oM:

A | 025 005
034 04
g | 139 01
0,90 2,0
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Hauvamno
DopMHPOBaHHE UCXOIHEIX
/ o <
J@HHBIX

ArperupoBaHye MaTpyL K03(GHUIHEHTOB MaTepHAIOEMKOCTH H
IIPUPOCTHOMN KaNUTaI0EMKOCTH

AHanus napameTpos

ArperipoBaHue BEKTOpa BAJOBBIX 06beMOB
NPOH3BOJICTBA

v

PacueT arperupoBaHHOTO KOHEYHOTO
OpOIyKTa

Pacuer ko3¢ pHIHEHTOB MATPULIE]l MONTHOM IPUPOCTHOH |

KaluTal0eMKOCTH !

v

PacuyeTt TemMnoB pOCTa CUCTEMBI

v

OnpefesnieHne TPaeKTOPHIA BaJIOBOTO H KOHEUHOTO
TPOayKTa

ABau3 Nomy4eHHbIX
pE3yJIbTaToB
TpaeKTOpHi

Puc. 1. Asroputm pacyeTa nepeMeHHbIX MOIEIH

ArperupoBaHHas MaTpyia Ko3(QQULUHSHTOB IPHPOCTHON KaNMTAIIOEMKOCTH UMEET BALL:
0,41 0,78
0,58 0,89

Jlasiee Ha OCHOBE CTATHCTHYECKUX AaHHBIX 32 1996 I 06 0TpacieBoM BBITYCKE MPOLYKIMH B XapbKOBCKOM PErvoHe
OW3BEJIEM arperMpoBaHne BEKTOPA BaIOBBIX 00BbEMOB IPON3BOACTBA IS OTpacilel, BXOAAILMX U HE BXOAALIMX B COCTaB
HOBALMOHHO-TIPOM3BOACTBEHHOTO LHKIa XapbKOBCKOTO peruona: X = (1 144 ; 1 594). Tlocne 4ero onpenenum
2e06X0IMMBIE I8 €T0 NOMIEPKaHUA 00bEMbl KOHEYHOTO NpoaykTa: Y=(E-A)X. N4 3Ha4e1Ms BaIOBOTO NpoayKTa X(0)
(1 144 ; 1 594) nony4uM COOTBETCTBYIOLIEE 3HAYEHUE KOHEUHOTO NPOAYKTa B HaYaIbHbI A MOMEHT BpeMenn — 3(0) =
1002 ; 345).

3areM paccuntaeM k03¢ PUIMEHTbI MATPHULIL! TIOJTHON NMPUPOCTHON KaNHTal0€MKOCTH

-8,02 6,97
B =
6,93 -5,48
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Po3oin 5. EKOHOMIKO-MAT. EMA THYHI METOAQA I MOQE/TIOBAHHA

Haxonum cobcTeennsle yucna 1ol Matpunsl (0,37 ; -13,82) ucxons W3 KOTOPBIX NOIY4aeM COOTBETCTBYIOII
coOCTBEHHbBIE BEKTOPA! K,=(0,46 ; 0,54), K2=(0, 55,-045).
OnpeienyB UCXOAA W3 HAYAJIBHBIX yCnoBui koddduunentsr d,=(1276; 770), 3anumem TpacKTOpHIO:

Y()=1276%(0,46 ; 0,54)*e*+770%(0,55 ; -0,45)*e*. (

Pesynbrathl pacdera BaJOBOTO OOINECTBEHHOTO NMPOMAYKTAa MO MOJENHM I8 OTpacnei nmepBoil M BTOPOI rp
NpHUBeAeHs! B Tab. 1.

Tabnuua
PacuetHbie U akruyeckue o6pempl BOII oTpacneit nepBoi ¥ BTOpo# rpymi (M/H. rpH.)
BOII orpacneit BOII orpacreit, He BOII otpacneit BOIT orpacneit, e
Ton - WIIL npunaanexammx U] %1518 npuHa, piexkamux MITLL
PacyeTHble 3Ha4veHuns DaKTUYECKUE 3HAYSHUS
1996 1 444 1595 1 444 1594
1997 1241 2615 2072 3 956
1998 1 694 3570 2256 5 660
1999 2312 4 873 2 821 6 678
2000 3157 6 653 2962 7177

Ha ocHoBe monyueHHoi TpaekTopuy npousseaeM nporros BOIT va 2001-2005rr. Pe3ynerate: pacueta BOII
MOJIEJH JUTA OTpaciiell epBoii (SApo) ¥ BTOPO#t TPyl MpyBeaeHs! B Tabn. 2 U Ha puc. 2.

50 000
40 000 /-

30000 / ——AApo
20000 / npouve
10 000 / /

O 1 v 1 T | T T ¥ 1
© Ne) Q 2 L
%) ) O N O
N AN >

Puc. 2. PacuerHsie o6bembl BOIT oTpacineil nepBoii ¥ BTopo# rpymnin (MJH. TpH.)

Tabn
Pacuetnpie oGbembl BOIT otpacneii nepBoii U BTopoii rpynmn (MJIH. IPH.)

5 BOITI otpacnei, He
Ton RO pxpacasit W nananneiamnx WUITLL
PacuyeTHble 3Ha4Yenus
2001 4310 9083 ]
2002 5884 12 400
2003 8 033 16 929
2004 10 967 23112 ™
2005 14972 31553

AHanu3 TUHAMUKH COOTHOLICHMS BaJOBOH U KOHEUHOH NMpOmyKUMHM OTpaciied, BXOAAWKWX U HE BXOAA
HHHOBAIWOHHO-TIPOM3BOACTBEHHBIH LUK XapbKOBCKOTO PEruoHa, I10Kas3aj, 4TO ¢ TEYEHHWEM BPEMEHH &
CTabMIM3HPYETCS, YTO 00BACHAETCA HallnuneM kopHa Ppobenuyca-Ileppona (puc. 3).
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Puc. 3. JluHaMuKa CTPYKTypbl NPOU3BOJCTBA

Taxum 06pa3zoM, MOXKHO CHENaTh BBIBOJ, YTO B KOHLIE KOHIIOB OTPAceBas CTPYKTypa CTabuIu3HpYeTCs, U BIOXKEHHS
OTpacyy, NPUHAJIeKAIHEe UHHOBALMOHHO-IIPOU3BOACTREHHOMY LIMKILY, 00€CNeUrBal0T YCTOWYMBEIN POCT BO BCeX
ANBHBIX OTPAC/AX XapbKoBCKkOro pernona. C TedeHHeM BpeMEHHM TEMITBI POCTa OTpaciel nepBoi U BTOPO#H rpynn He
bKO CTaOHIU3UPYHOTCH, HO U COBIMANAlOT, 4YTO OOYCJIOBJIEHO XapaKTepOM JKCIOHSCHLHATLHOTO pemeHus (4)
HOJIOTHYECKHUI TeMII pocTa cucTeMsl coctasisget 0,31).
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II.A. UBamenko, K.3.H., E.Il. Munko

ATUCTUYECKHUE MOJAEJI KPATKOCPOYHOTI'O INIPOI'HO3VPOBAHUS KYPCOB
BAJIIOT

DISHYTO HAiBHY T4 alaNTHBHY MOJET KOPOTKOCTPOKOBOTO NporHosysaHHs. Iloka3ana ix mpan:3farBicTh An8 NPOTHO3YBaHH:
BHX PAIIB 3 HECTIMKNM xapakTepoM Konusaus, [106y10BaHI KOPOTKOCTPOKOBI IPOTHO3M ZUIS TPEOX BAJIIOT: €BPO, J0Napa, pyos.
qoBi €J10BA: a/AITHBHa MOJEb, NPOTHO3YBaHHS, KyPCH BaJIFOT, 3BOPOTHS TOYKA, MaTEMaTHUYHE CIIOAIBaHHS, AUCIEPCis.

MOTPEHBI HAMBHAS ¥ ajaNTHBHAs MOAEIM KPaTKOCPOYHOro MporHo3upobaHus. [lokazaHa ux paBoTocnocoGHOCTH s
THO3MPOBAHYS BPEMEHHbIX PAJ0B C HEYCTOWYMBBIM XapakrepoM konebanui. [1ocTpoeHb! KpaTkoCpoUHbIe MPOrHO3bl IS TPEX

: €BpO, JOMIap, pyodis.
qeBbie CJ10BA: AJANTHBHAS MOJEIb, IPOrHO3UPOBAHHE, KYPChl BATIOT, IOBOPOTHAs TOYKA.

ple and adaptive pattern of short-term forecasting are examined. Their function ability for forecasting of time series with variable
ation character is shown. Short-term projection for three currencies is made: euro, dollar and ruble.
words: adaptive model, prediction, exchange, rotary point.

Beedenue u 0630p no npobneme uccnedosanus. Ilpobnema KpaTkOCpPOYHOTO MPOTHO3MPOBAHUA C MOMOMIBIO
UCTHYECKHX MoJesel (HanpyMep, Ha OAHY CYTKHU BIIEPEN) COCTOMT B BBIACHEHUW BO:MOXHOCTH (NIPUMEHHMOCTH)
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