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NPUMEHEHUE ®PAKTANOB NMPU AHANIU3E BPEMEHHbIX PAOB

MonsTue chpaktana Been okono 30 neT Ha3ag dpaHLy3ckuin MaTeMaTuk beHya MangensbpoT, ocHOBa-
Tenb (PpakTanbHoM reomMeTpun. dpaktanbHas reoMeTpUs MHTEHCUMBHO Pa3BMUBAETCS, HAXOAA NPUMOXEHUE B
caMblX pa3Hoobpa3Hbix 061acTaX Hay4YHOro 3HaHus, rae Obino NPEANOXEHO MHOXECTBO onpeaeneHni gpak-
TanoB — OT CTPOro mMaTtemMaTW4yeckux [0 MeTaopuyeckux. «Ppaktanbl — 3T0 06bEKTbI (MaTeMaTuyeckue,
NPUPOAHbIE UMW CO3LaHHbIE YENOBEKOM), KOTOpble Mbl Ha3blBaeM HenpaBWibHbIMK, LIEPOXOBATLIMUA, MOpU-
CTbIMW UK pasapobneHHbIMK, MPUYEM YKa3aHHbIMKM CBOCTBaMU dpakTanbl 0bragatoT B OAMHAKOBOW cTene-
HM B Ntobom maclTabe. MoxHo ckasaTb, YTO opMa 3TUX OOBEKTOB HE UMEHSIETCS OT TOTO, pacCMaTpUBaEM
Mbl UX B6NN3N unu nsganekar. Tak nuwet o paktanax cam MaHgens6poT B ogHoi M3 nocneaHux pabor [1].
[nanasoH macwTabos, roe HabntopawTcs pakTanbHble CTPYKTYPbl, MPOCTUPAETCS OT PacCTOSHUIA Mexay
aTomMamyt B BELLECTBE A0 PaCCTOSHWUIA MEXY CKOMMEHWSMU ranakTuk BO BCENEHHOM.

[MepBbIM CBOMCTBOM (hpaKTarsioB SBMSETCA UX HEPEryNapHOCTb. Ecnmn dopakTan onuckiBaTh YHKLMEN,
TO CBOWMCTBO HEPETYNSPHOCTM B MaTEMATUYECKUX TePMUHaX ByaeT 03HayaTb, YTO Takast yHKUMS He andde-
peHumpyema.

BTopoe cBOMCTBO rnacuT, YTo hpakTan — 1o 06bekT, obnagatoLLmi CBONCTBOM camonogobus. 1o pe-
KypCUBHas MOfENb, Kaxaas 4acTb KOTOPOW NOBTOPSIET B CBOEM PasBUTUM pa3BUTUE BCE MOAENW B LLESIOM W
BOCMPOU3BOANTCS B pasnyHbIX MacliTabax 6e3 BUaNMbIX U3MEHEHMI.

TpeTbe CBOMCTBO (hpakTasnioB OnNpeaensieT 10, YTo pakTanbHble 06beKTbl UMEKT pa3MepPHOCTb, OT-
NIMYHYI0 OT «eBKNMAOBON». PpakTanbHas pasMepHOCTb XapaKTepUsyeT TO, Kak OOBEKT M BPEMEHHON psif
3anorHseT NPOCTpPaHCTBO. Kpome TOro, OHa OnMChbIBaeT CTPYKTYPY NpeameTa npy M3MEHeHUM KoaguLmeHTa
YBENWUYEHUS UMW NPU M3MEeHeHUW macluTaba npeamera [2].

OThenbHoM, BaXHON 06MacTbio NPUMEHeHUs (hpaKTanoB SBNSETCS aHanu3 BpeMEHHbIX PSAO0B: nocne-
[0BAaTENbHOCTEN U3MEPEHUS (PU3NYECKUX BENIUYMH, YNOPSAOYEHHBIX MO BpeMeHW. Ha cerogHAawHWA aeHb
XOPOLUO M3BECTHO, YTO (hpakTanamu SBASKOTCA rpadovku peanusaunii YpessblHalHO PasfiMyHbIX MPOLECCOB,
KaK CTOXaCTU4eCKuX (Hanpumep, BpoyHOBCKOE ABWMXEHME), TaK 1 AETEPMUHUPOBAHHBIX.

HeuncyepnaembiM UCTOYHUKOM 3KCMEPUMEHTANbHOM MHMDOPMAaLMK SBNSETCA NOBEAEHWE 3KOHOMUYeE-
CKMX BPEMEHHbIX PSLOB, B YAaCTHOCTM, MOBEAEHME LeH akuMin 1 BanioT Ha MUPOBbLIX (IMHAHCOBBIX PbIHKAX.
OpakTanbHbI BpEMEHHOW psj U3MEHSIET MacluTab cTaTUCTMYECKM, BO BpeMeHU. PpakTanbHas pasMepHOCTb
BPEMEHHOIO psifia U3MEPSIET, HACKOMBbKO U3Pe3aHHbIM SIBMSETCS 3TOT BPEMEHHON psiA. [psamas NMHUA JOnx-
Ha UMeTb (hpaKTanbHYK pasMepHOCTb 1, paBHYHO ee eBKNZOBOW pa3MepHOCTU. BpeMeHHON psia LieH Ha ak-
TUBbI NpeacTaBnseT cobon 3as3ybpeHHyto nuHUI. OHa He OJHOMEpPHa, TaK Kak He SIBMSETCS NPSMON, B TO Xe
BPEMS OHA M He [BYMEpHa, TaK Kak He 3anomnHseT MiockocTb. TakuMm obpa3oM, pasMepHOCTb PUHAHCOBOMO
psga HaxoauTca Mexay eauHuLEn n aeoikoi. CornacHo oxuaaHnsM pakTansHas pa3MepHOCTb CIy4anHoro
BpPEMeHHOro psiga coctaenseT 1.5.

CyLecTBEHHbIM MOMEHTOM [JAHHOrO MoAxofa SBMSETCA HanMuue KPUTUYECKOTO 3HAYeHUs (hpakTarb-
HOW Pa3MePHOCTY BPEMEHHOMN KPUBOWA, NPU NPUBIIKEHUM K KOTOPOMY CUCTEMA TEPSIET YCTONYMBOCTb U Nnepe-
XOONT B HeCTaburnbHOe COCTOsHME W napameTpbl ObICTPO NMBO Bo3pacTaeT, Nnbo ybbIBaeT, B 3aBUCUMOCTH OT
TEHOEHLMM, UMEIOLLEN MeCTO B JaHHOe BpeMs. To ecTb (hpakTanbHas pasMepHOCTb OnpeaeneHHON Benmyu-
Hbl MOXET MCMOMb30BaTLCA Kak MHAMKATOP Kpuanuca uim «dgnar» katactpodbl.

Ha npakTtuke npu nccnefoBaHuy gpakTanbHbIX CBOMCTB AMHAMWUYECKWUX PbIHOYHBIX MOKasaTenen gpak-
TarnbHyl0 pa3MepHOCTb psiaa 0BbIYHO HE BLIYKCAAIOT, BMECTO Hee npoBoasaT R/S-aHamu3 (rescaled range
analysis), To ecTb BbIYMCISIOT NoKasaTeNb XepeTa, CBA3aHHbIN C dpakTanbHON PasMEPHOCTLI0 CReayoLMM
COOTHOLLEHMEM:

D=2-H,

roe D — ppakTanbHas pasmepHoCTb; H — nokasartenb XepcTta AMHaMU4eckorn CUCTEMBI.



lMpoBoasa R/S-aHanus, MOXHO NONYYUTb ABE MOSE3HbIE XapaKTEPUCTUKN BPEMEHHOMO psiga: Mepy Cry-
YaHOCTU OMHAMWUYECKOro psaa W CpefHio AvHy uukna. CpedHss AnvHa uukna — 9TO Bpemsi, KOTOpoe
HeobxoanMo cucteme Ans Toro, YTobbl M36aBUTLCS OT BAMSHWUS HAYasbHbIX YCIIOBUA. JTOT NokasaTenb nos-
BONSIET OLEHUTb MHEPLMIO ABWXEHUS psafa. Takke nokasatenb XepcTa no3BonsieT NpoBOANTL Kraccuduka-
L0 BPEMEHHbIX PSAO0B MO CTENEHU UX CIy4anHOCTH:

1. Ecrm H = 0.5, T0 u3yyaemblit BpeMeHHOW psg ecTb BpOYHOBCKOE ABWXEHME, HabriogeHnst He3aBu-
CUMbI M UMEOT pacnpesenenue [aycca.

2. Ecnu nokasatenb Xepcta nexut B npomexytke ot 0 go 1, Ho He paBseH 0.5, To paj sBnseTcs dpak-
TanoM 1 ero NoBeAeHWe 3HaYUTENBHO OTNIMYaeTCs OT CryyaiHbix bnyxaaHuir. Mpu H > 0.5 cobbiTis, npouc-
XoAsLume cerogHs, 6yayT yumTbiBaTHCA B AMHAMUKE PbIHKA 3aBTPa, T. €. PbIHOK NPOLOIKAET y4nUThIBATL MO-
NyYeHHYI0 MHGOPMALMIO 1 HEKOTOPOE BPEMS CMyCTS Nocne HacTynneHus cobbltis. VHdopmaumnoHHoe Bnns-
HWe Ha PbIHOK B 9TOM Crny4yae NpPOAOIKUTENTbHO MO BPEMEHMU U €0 HemMb3s CPaBHMBATbL MPOCTO C aBTOKOppe-
nsAumMeNn, Tak Kak B Cnyyae aBTOKOPPensumu BAMsiHUE MHopMaLmun 6bicTpo nagaeT. Takoe BRUsSHWUE XOTS U
ocnabeBaeT Co BPEMEHEM, HO ropasso MeANEHHeE, YeM NpU KPaTKOBPEMEHHbIX 3aBUCUMOCTSIX.

Mo nokasatento hpakTanbHOCTU H Takke MOXHO AienaTh BbIBOAbI O CTENEHWN PUCKOBAHHOCTY BIIOXKEHUS
B TOT UMK MHOW aKTUB:

1. Tpw 3HaveHnn H, 6nnskom K 1, LieHbI Ha paccMaTprUBaeMbI akTuB BedyT cebsi bonee npenckasye-
MO, NO3TOMY PUCKW, CBSA3AHHbIE C 3TUM aKTUBOM MEHbLLE;

2. [pwn 3HaveHumn H, 6nunskom k 0, noBeaeHme LieH bonee Henpeackasyemo ¥ XaoTU4HO, NO3TOMY Bbl-
LLIe PUCKW, CBSA3AHHbIE C MOKYMKOW aKTUBa;

3. [lpu H= 0.5 gBuxeHune LeH npeacTasnseT coboit cnyyainHoe 6poyHOBCKOE ABMKEHME[3].

Takum obpasom, u3yyas pakTanbHble CBOWCTBA, CTAHOBUTCS BO3MOXHBIM pasnuyath 1 npesckasb-
BaTb BaXHble OCOOEHHOCTH OKPYKatoLMX HAC NPEAMETOB U SBMEHWA, KOTOPbIE NpexXae, eCiv U He UTHOPUPO-
BanmMCb NOMHOCTbIO, TO OLIEHNBANMUCH NLWb NPUONN3NTENBHO. AHANM3MPYs (pakTanbHble BPEMEHHbIE PSabI W
TO, KaK Ha CUCTEMY BO3AENCTBYIOT BHELLUHWE M BHYTPEHHWE (hakTopbl, MOXHO Hay4YuTbCs NpeackasbiBaTh Mo-
BEAEHWe cucTeMbl. M 4To camoe rnaBHoe, A1arHOCTMPOBAaTh W NpeackasbiBaTb HECTAbUIbHbIE COCTOSHUS.
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