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HenuneitHas fuHaAMUKa U TeOpUsl Xaoca B
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Ynusepcumem Konxopdusa, Monpearv, Kanada

B manHOM MCTOPHKO-KOHOMUYIECKOM 3CCE IMPOCTIEXKUBACTCST IBOIONNAA U O HEJN-
HEMHOCTH, CTOXaCTUYHOCTHA ¥ JUHAMUYHOCTHA B SKOHOMHYECKOI HAyKe, KOTOpasi CBA3bI-
BaeT JIMHEHHBIN n cratndecknii merepMuHnsM X VIII-XIX BekoB ¢ HEeMMHEHHBIMI Me-
XQHUCTUYIECKMMU CHUCTEMaMM CO CJIyYailHbIM KOMIIOHEHTOM H JIETEPMUHUCTHIECKIMU
7 CTOXACTUIECKUMU JUHAMIIECKIMHI CUCTeMaMn X X-TO BeKa, B YaCTHOCTH, C TEOpHei
xaoca. Ocoboe BHUMAHNE yIeIsSIeTCs MOIEIM BTOPOIl MOJIOBHHBI X X-I'0 BEKa; TeM He
MeHee, 9CCEe He COACPXKUT HU OJIHON CJI0KHON (POPMYJIBI.

«Mpbr yxe 3HaeM pusmyecKne 3aKOHBI, JIEXKAINE B OCHOBE BCErO, C
YeM MbI BCTpedaeMcs B exkeJqHeBHOM obuxoje... [lokasaremem To-
ro, Kakoil JJIMHHBIA IIyTh HaM YJIaJI0Ch IIPOHTHU, MOXKHO CUYUTATh
ToT daKT, 9TO ceifdac HAM MPUXOIUTCSH UCIOIH30BATH MOITHEHIITIE
MAaIlIMHBI U TPATUTh OFPOMHBIE CPE/CTBa Ha OCYIIECTBJIEHHUE IKCIIe-
PUMEHTOB, PE3yIbTaThl KOTOPBIX MBI He MOXKEM IIPEJICKA3aTh».

Crusen Xokunr, nurara u3 Gleick (1991)

1 Bsenenue

BaKHOCTH JIMHAMUYECKUX CHCTEeM (Kak JeTePMUHUCTUYECKUX, TAK U CTOXACTUYECKUX) B UCTOPUH
HAYKHU IPEJIONPEIeAeTCd UX CBA3bIO C BOIPOCOM O MNPEICKA3yeMOCTU IPUPOIHBIX U COIUABHBIX
mporteccoB. B ¢BOIO otepe/ib, BOIIPOC O TOM, IIPEICKA3YEMbI JIU IIPOUCXOIAIINE BOKPYT HAC SABJIE-
HUs, HAXOAUTCS B IIEHTPE JUCKYCCHU O CBOOOE BEIOOpA U BOJIE YeI0BeKa, 00 MCXOIHOM 1 KOHETHOM
COCTOSIHUH COITUAIbHO-9KOHOMUIECKUX U €CTECTBEHHBIX CUCTEM U JIPYTUX PUITOCOMDCKUX BOIIPOCOB.
Kak 3170 HE mTapa oKcabHO, HAOIIOIAEMOE «IIOBEIEHNE» HEKOTOPBIX JTeTEPMUHUCTUIECKAX TUHA~
MHUYECKUX CHCTEM HEOTJIMUUMO OT ITOBEJIEHUSI CUCTEM, JBUXKUMBIX HUCKJIIOUUTEHLHO ciydaem. Hn
TO, HU JIPYTOE MBI, KaK U PaHbIlle, He B COCTOSHUN IIPEICKA3BIBATL. Hekemanne MUPpUThCs CO CTOJIb
HapaJOKCAJbHBIM U UPOHUYECKUM IIOJIO?KEHUEM Belllell, 110 BCeil BEpOATHOCTHU, U 3aCTaBJIAET y4e-
HBIX paboTaTh HAJ JUHAMIYIECKUMU MOJIEIAMI. B X0Te 9T0i paboThl yIaa0Ch CAeIaTh MHOXKECTBO
BHAYUMBIX OTKpbITHi. O HUX U UIET pedb B JAHHOM 3CCE.

B pamMkax skoHOMIYECKO#T HAyKU ITPOTUBOCTOSIHIE JeTEPMUHUCTHICCKUX U CTOXACTUIECKUX B3TJIsI-
JIOB BBUIMJIOCH B OOIIMPHYIO KPUTHUKY KJIACCUYECKMX SKOHOMUYECKUX MOJIEJIeH, YHACIEIOBaHHBIX
I'OCIIOACTBYIOIICH COBPEMEHHON IKOHOMUYECKOU I1apaurMOi (MeﬁHCTpHMOM). MHorouncjaeHHbIE
BapHMAaHTBI 9TOI KPUTUKN KACAJIUCH HAOJIIOIAEMbIX B JIECTBUTE/IHLHOCTU ABJICHUM, HAXOMSIIIXCS B
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IIPOTUBOPEUNH C BBIBOIAME KJIACCUIECKOM SIKOHOMUIECKON Teopun, HalIpUMep, IOCTOSTHHBIX OeCIIo-
PSITOYHBIX KOJIEOAHUI SKOHOMUIECKHUX TOKa3aTesIell 1 OTCYTCTBUS BCAKAX MPU3HAKOB CXOIUMOCTH
9KOHOMUIECKUX CHCTEM K CTaOMIBHOMY PABHOBECHUIO, IPEJICKA3aHHOMY KJIACCHKAMU. PBIHOYHAs
9KOHOMWKA, ITPEJICTABJISIETCST MHOTUM CKOpPee KaK JUHAMUYIEeCKN HeCTaOM/IbHAsd CHUCTEMA, a He Je-
TEPMUHUCTUYIECKAS CUCTEMA, B KOTOPOI PEJIKKe IM30/bl HECTAOUIBHOCTH SBJISIIOTCS CJIEICTBAEM
BHEITHUX IOKOB. KakK cTaHeT sICHO M3 JAJbHEHINEero M3JI0KEeHUS, HeJIMHEHHOCTDh TUHAMIIECKUX
3KOHOMUYECKUX CHUCTEM MOLJI& CTATh CBA3YIOIIAM 3BEHOM MEXKJ1y JIETEPMUHUCTUYECKUMU KJIACCHU-
TIECKUMH MOJIEISIMU U HaOII0IaeMBIMI XapaKTEPUCTUKAMI SKOHOMUIECKHUX IIPOIECCOB, & XaOTH-
Jeckasd JUHAMHUKa MOIJIa Obl CIY?KUTH OJHUM U3 BO3MOXKHBIX OObsSICHEHUN HaOJ/IIOMAEMBIX IIPOTH-
BOpe4uii.

Teopusi xaoca 3aHEMaeT 0cobOe MeCTO B KarKJIOH 00/1acTH 3HAHUM, Ijie Mbl UMeeM JIeJI0 C -
HaMuKoil. B Takux Haykax, Kak (pu3uKa, OMOJOIUs, METEOPOJIOTHsT, MEIUITNHA U XUMUS, UCTOPHUST
TEOPUH XA0Ca — ITO IPEUMYIIECTBEHHO UCTOPHUSI YCIIEITHOI'O O0bsICHEHNST KAKOI'0-TO BasKHOI'O sIBJIE-
HUSI, HAIIPUMED, JIEKTPUIECKNX U MEXaHUIeCKUX KoyiebaHnit B (pusmke, pocTa INCAEHHOCTU BUIA
B OmoJjiornm, cxeMbl 0Opa30BaHUs BO3YIIHBIX U BOJHBIX IOTOKOB B METEOPOJIOIUHU, OCODEHHOCTEH
GYHKITMOHUPOBAHUS CEPJIIIa U MO3ra, B MEJIUIINHE, OCOOEHHOCTEH ITPOTEKAHUSI PEAKIINi B XUMUU.
B skonommKke, ogHaK0, NCTOPHUS UCCIEIOBAHUI B 00JIACTH XAOTUIECKON JWHAMUKH HE HACTOJIBKO
ycnenmHa. Tak u He yJIaja0Ch C JIOCTOBEPHOCTHIO YCTAHOBUTH, UMEET JIU MECTO XaOTUUeCKasd JIMHA-
MUKA HU3KOW Pa3MEPHOCTU B 3KOHOMUYECKUX IIPOIecCax, I MHOI'ME U3 CTAPUHHBIX IIPOTUBOpEYUil
MEXKY IPeICKa3aHHBIME SKOHOMUYECKUM MEHHCTPUMOM M HAOJIOJAEMBIMUA B J€HCTBATEILHOCTH
SIBJICHUSIME BCE €Ille He pa3pelrneHbl. TeM He MeHee, 9TH UCCIeI0BaHNS IPUBEIN K BOSHUKHOBEHUIO
HOBBIX 9KOHOMETPHUYIECKUX MeToa0B. OIHO 9T0 JAeaaeT X JOCTONHBIMU M3y IeHHS.

[Meb HACTOSIIIETO SCCE — MPEIOCTABATL 0030 IUHAMUYIECKHX METO/IOB, Jejias aKIEeHT Ha UHTY-
UMK U [IPEEMCTBEHHOCTH, KOTOPbIE CBOMCTBEHHBI UCCACIOBAHUSIM B 9TOI 00JIACTH, a HE Ha TEXHH-
JeCKUX JeTalisgX. Bo BTOpOil YacTH pacCMaTPUBAIOTCSI MEXaHUCTUUECKUE MPEeICTaBICHNAS O MUpE,
VHaCJIeJOBAHHBIE SKOHOMHYECKUM MeitHcTpuMoM oT HayKu X VIII-ro Beka, B 4aCTHOCTH, OT KJiac-
CHUYI€eCKOI 9KOHOMUUIECKOU HayKu. B Tperbeil vacTu 0603HAYEHBI OCHOBHBIE STAIIbI B UCTOPUHU KO-
HOMHUYECKUX YUYCHUN, KOTOPbIe B KOHEYHOM HUTOI'€ IPUBEJIN K PACIPOCTPAHEHUIO CTOXaCTUIECKUX
U HeJIMHEHHBIX Mojeseit. UeTBepThlil pas3jies MeJNKOM ITOCBSIIEH TeOpHH Xaoca. B 3akIdeHnn
HaIlero PeTPOCIIEKTUBHOIO TTOBECTBOBAHUA OOCYKIAIOTCA MMEPCHEKTUBLI JUHAMUIECKOTO MOJIE/ I~
poOBaHUS B 9KOHOMUKE.

2 JIluvHaMuvecKne MOJIeJIM B 9KOHOMUKE U KJIACCUYECKOe MEXaHUCTUIEeCKOe MU-
POBOCITpUSsITUE

BosHukHoBeHME SKOHOMMKH KaK HayKH YaCTO CBSI3LIBAIOT C MHTE/IEKTYaJIbHOI Cpemoil BTOPOil
nosioBuabl X VIII-ro n magama XIX-ro Beka. Punocodust IIpocsemennst, KoTopast JOMIHIPOBAJIA
B IIEPEJIOBBIX CTPaHaX MHpPa B TO BPeMsl, 3aMMCTBOBaJIa MHOIOe M3 SI0XW Bo3poxKiaeHusi. Ycra-
HOBJIEHHE I'yMAHUCTHYECKUX IIEHHOCTEH W BO3POXKJIEHHE KJIACCUUYECKOTO MHTEpeca K IO3HAHUIO
OKPY2KaIOIero MUpa IIOCje JIOJAr0r0 Iepuojia KyAbTYPHOI cTarHamuu Ha mpoTsKeHun CpemHnx
}3GKOB7 COIIPOBOXKIaeMO€ OTKPBITUEM M OCBOCHHNEM HOBLIX KOHTHMHEHTOB, SHAYUTCJIbHBIMUA YCHeXa—
MM B €CTECTBEHHBIX HayKaX, 3aKaToM (beoJaM3Ma U POCTOM TOPTOBJIHM, — 3TH BEXHU 3MOXU Bos-
POXKIAEHUsI IIPEJONpeIenIi Xapakrep 31oxu IIpocserenusi.

B nenrpe ¢punocodpun Ilpocserenns Oblia HeoOrpaHMIEHHAS CUJIA IEJI0OBEYECKOr0 pa3yMa, ¢ I10-
MOIILIO KOTOpOfI CUYUTaAJIOCh BOSMO2KHBIM IIOHATH BCE 3aKOHBI BCQHeHHOﬁ n JaxKe y1yqainTb TeKy—
Iee COCTOSTHUE JIesT. SHAHNE U CBOOOIa CTAJIN OCHOBHBIMU COCTABJISIIONINME CIACThS JIJIsT I€JIOBEKA.
VmenHO 1M09TOMY MBI HAOJIFOJaeM TECHYIO CBA3h MexK Iy dumocodueit [Ipocsemnienust u ectecTBeH-
HBIMHU HAyKaMU, IPU3BAHHBIMI IIOMOYb 9eJI0BEKY obpecTn cuacTthe. Heymusurennsno, uro HeoTowH,
Jleitbuuil u apyrue ydeHble, BHECIIHE B TO BpeMs KPYIIHBIN BKJIaJI B pa3BUTHE €CTECTBEHHBIX HAyK,
OBLIN OJHOBPEMEHHO BIUSATEIHLHBIMI (DUIOCODAMI.
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Qusuka — ujeas HayKu sroxu IIpocserenns — nMesia, rmoxaJyii, HanboJiee CUIBHOE BO3eiicTBIE
Ha ODIECTBO M yYEHBIX. JTa HAYKa MOIVIA C TOYHOCTHIO MPEJCKA3ATH PE3YJIbTAT SKCIEPUMEHTA,
OCYIIIECTBJIEHHOI'O B YE€TKO OIIpejiesieHHo# cpeje. Heckonbko bU3MYecKnx KOHCTAHT JIEXKAT B OC-
HOoBe 0A30BBIX 3aKOHOB JIBUKEHUS CHUCTEM U IIPEJIONPEIEIAIOT IPEJICKA3yeMOCTh SKCIEPUMEHTA.
Cunraiock, uTo Best BeesieHHasi, Bce U BCsl, YIIPABJISIETCsT «€CTECTBEHHBIME 3aKOHAME Y, TO €CTh Ha-
0OOPOM HPUUUHHO-CJIEJCTBEHHBIX 3AKOHOMEPHOCTE, 0TPaKaromux abCoMIOTHYIO IIPEICKA3yeMOCTh
Bcex apyenuit. spectno, uro B 1776 1. Jlannac nucan:

«Texyree cocTostHUE TPUPOJIHON CUCTEMBI, TIO-BUIUMOMY, SBJISETCS CJIEJICTBUEM TOTO, B KAKOM
COCTOSTHMH OHA IIPEOBIBAJIA B IPEIBILIYIINU MOMEHT, U €CJIX ObI ... ObLIN U3BECTHBHI BCE 3aKOHOMED-
HOCTH, CBSI3bIBAIOIINE BCe OOBEKTHI BO BeemeHHoil, To MOXKHO ObLIO OBl 3HATH WX OTHOCUTEIHHOE
MECTOIIOJIO?KEHIE, UX MePEMEIeHrs U 00Iee BO3MIEICTBIE BCEX ITUX OOBLEKTOB JPYT HA JApyra B
KaXKJIbIii MOMEHT BPEMEHM, KaK B IPOIILIOM, TaK U B OYIyIIeM.

DusnaecKas aCTPOHOMUST, 00TIACTD 3HAHUE, KOTOPAsT BBISBIBAET OOJIBITIE BCETO YBAYKEHUS, TPEI0-
CTaBJISIET HAM BO3MOXKHOCTB ... BHJIETh, KaK 3TO mpoucxoaut. [Ipocrora 3akoHa, M0 KOTOPOMY
BpAIalOTCsl HEDECHBIE TeJIa, ... MO3BOJISIET MPOCJIEINTh AHAJUTHIECKA WX JBUXKEHHE 0 JIF00Oi
TOYKH; ... JIOCTATOYHO 3HATH UX MECTOIOJIOXKEHUE U CKOPOCTb B OTJICJIBHBII MOMEHT BPEMEHH.
DTO CTAaHOBUTCSI BO3MOXKHBIM OJIarojlapsi HHCTPYMEHTAM, JOCTYIHBIM YeJIOBEKY, U HEOOBIIOMY
YUCITy 3aKOHOMEPHOCTEH, 3a/1eliCTBOBAHHBIX B COOTBETCTBYIOIINX BBITUCIEHUAX. V3-3a He3HAHUS
[IPUYYH, BBI3BIBAIOIINX SIBJIEHUSI, U3-32 WX CJOXKHOCTU HAPSITy C HETOUYHOCTHIO aHAJIM3a MBI He
MOXKEM JIOCTUYIDb TAKOTO K€ YPOBHSI MPEICKA3yeMOCTH B OTHOIIEHUH TIOABIISIIOINIET0 OOJTBITIHCTBA
sipjiernii. [1loaToMy CyIecTBYIOT BEIy, KOTOPhIe MbI HE MOXKEM yTBEpPKJIaTh C JOCTOBEPHOCTHIO,
60JIee MM MeHee BePOSTHBIE SIBJIEHUST, M MBI TIBITAEMCST KOMIIEHCHPOBATD HAIle HE3HAHUE TEM, UTO
OIIEHMBAEM CTelleHb UX BEpOATHOCTH. TakuM 0Opa3oM, MMEHHO CJIaDOCTH YeJI0BEYEeCKOr0 pasyma
MBI 0OSI3aHBI OJTHOM M3 CAMBIX YTOHUYEHHBIX U OPUTHHATBHBIX MATEMATUIECKUX TEOPUit — HAYKOM
citydasi, wiam Teopueii BepositnocTu» (nmrara uz Crutchfield, Farmer, Packard & Shaw, 1986).

910 BhICKa3bIBaHue Jlamiaca xapakTepHo Jiuist HaydHOit cpejibl KoHIa X VIII — nauasra XIX Beka.
B mem mup mpejcraeT abCOJIIOTHO IeTEPMUHUCTUIECKIM; CTOXaCTUIHOCTh CaMa, 110 cebe OTCYTCTBY-
eT; HeOIPEJeJIeHHOCTb TOHUMAETC KaK HEJO0CTATOK 3HAHUS O JETEPMUHUCTUYECKUX 3aKOHOMED-
HOCTSIX CJIOJKHOM CHCTeMbI; CBODO/HAs (TOUHee, HelpeonpeieieHHas) Bojs — Mmud. NurepecHo,
4To, He 1nojo3pesas 00 3rom, Jlamurac Bepa3us B 910l nuraTe H60siee YeM JBYXBEKOBOH JABHOCTH
UJier, BBICKA3bIBa€Mble B OTHOITIEHUN TEOPUU Xa0ca BO BTOPOI mosioBuHe XX-TO BeKa.

Ocnorononaratorue paborsl Cmurta, Pukapmno, Musist, Mapiiaiia u Apyrux 3KOHOMUCTOB-
KJIACCUKOB, 0€3 COMHEHMUSI, OIILy THJIN Ha cebe BO3AefICTBIE MOJUTUIECKUX U COMAIbHBIX ACIIEKTOB
unarypdunocodpun [Ipocsermenust. [lonck meTepMUHUCTUIECKUX «3aKOHOB JBUKEHUST» IKOHOMUYIE-
CKOM CHCTEMBI TIPOCIEKUBAETCS B JlebaTax 0 «HEeBUIUMOM PYKe», O PAIMOHAJBHOCTH SKOHOMUIE-
CKUX CyObEeKTOB, 0 KOHKYPEHTHBIX PBIHKAxX U Tp. LleHTpanbmoii 1jist GopMUpOBAHUsT SKOHOMUKH
KaK HayKW ObLjIa UJiesi O TOM, UYTO WHIUBUJIBI BEJIYyT ce0sl B COOTBETCTBUM C HEKOTOPBIMU TUITUIHBI-
mu cxemamu. [logobHas cX0KeCTh IKOHOMUKHU C €CTECTBEHHBIMU HAYKAME CTAHOBUIACH OCOOEHHO
OYEBH/IHOI IO Mepe TOro, KAK YKOHOMHUKA CTAHOBUJIACH BCe Oojiee U Hojee MATEeMaTU3UPOBAHHOM
Bo BTOpOit mosoBuHe XIX-r0 Beka. OCHOBOMOMOKHUKE MATEMATHIECKOTO TIOAXO0A B IKOHOMUIE-
cKoll Hayke, Takne kKak Bajbpac, [Tapero, KypHo, yTBep>Kaain, 94T0 XOTSIT yCTPAHUTH ONIHOKH
KJIACCHIECKUX FKOHOMUCTOB, TIEPEINCAB «ECTECTBEHHDbIE 3aKOHBI» B (POPME, COOTBETCTBYIOMIEH 1O
YPOBHIO BHYTPEHHEl IMOCJIeI0BATEIbHOCTA (DU3MIECKUM 3aKOHAM. MHOrHEe U3 3TUX 9KOHOMUCTOB
ObLIu 10 00pa3oBaHMUIO (PUBMKAMU, NHKEHEPAME U MATEMATHKAMM.

Baxkuo oTMeTuTh, 9TO MEXaHUCTUYECKUI B3IJIsi)l Ha MUP HE Bcerja Obul crarmyeckuM. [Ipuse-
JIEHHAs BBIIIE [ATATA [TOKA3BIBAET, YTO JIMHAMUYIECKAS 3aBUCUMOCTb TEKYIIEr0 COCTOSHUSA CUCTE-
MBI OT NIPEIBIIYINEro y2Ke ObLia obmenpuHaToil. Teopust conuaibHO-9KOHOMUYECKUX (hopMarimit
Mapkca, K 1pumMepy, ObLIa, B CYITHOCTH, JUHAMUYECKO# Teopueil. OqHAKO JUHAMUYIHOCTD CUCTEM
Obl7a, KaK IPABUJIO, 3aBYAJIMPOBAHA U IMPUHUMAJIA (POPMY TOTO, UTO ceifiyac HA3BIBAIOT CPABHU-
TEJIbHOW CTaTUKOM.
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[To cymectBy, Knaccudeckoe hU3UIECKOE MUPOBO33PEHUE TOXKe ObLIO JMHEHHBIM. K mpuMepy,
Lorenz (1989) yrBep:kiaer, YTO B3aUMOJEHCTBHE MEKIY SIBICHUSMHU UCCIETOBAIOCH KJIACCHYIE-
ckuMu (PU3UKAMEU KAK aJIUTUBHOE, TO €CThb (PU3NIeCKUe sIBJICHUS U3YUaJUCh OTIEIbHO OT CPEJIbl,
B KOTOPOI OHHU ITPOUCXOIN/IN, & CJIOXKHBIE CICTEMbBI PACCMATPUBAJINCH KaK PEe3yIbTaT <«/IMHEHHOrO
HAJIOXKEHUSA» OTEJbHBIX 9/IEMEHTOB.

B 1844 romy, onucbiBasi «OeCITOKOSIME TPUYIUHBI», HE IMO3BOJISIONINE SKOHOMUYECKON HayKe
JOCTUYb YPOBHS IPEJICKA3ATEIbHON CIIOCOOHOCTH, XapPaKTEPHOI'O JIJI HEKOTOPBLIX JAPYIUX HAyK,
Muts yTBEepKIaJI B Ayxe JIMHEHHOTO AeTepMmunn3Ma: «Her 3akoHa, JefCTBYIONIErO B AEBIHOCTA
JEBATH CJAyYadX U3 CTa, U UCKJIOYEHWS U3 HEro, MMEIOIIEro MeCTO B OJIHOM C/Iydae W3 CTa, a
eCTh JIBa 3aKOHa, 00a JIEHCTBYIOT BO BCEX CTa CJIydasxX U IMPUBOIAT K COBMECTHOMY PE3yJIbTATy
HOCPEJICTBOM 00beinHenust coux jeiicrsuii» (Mill, 2000, crp. 114).

JInHeHHbBIM KBas3H-TUHAMIYIECKUI TeTePMUHUCTHIECKTI TOAX0 0COOEHHO OUYEBUIEH B aHAJIN3E
JacTUIHOrO papHoBecust Mapiasiia. B ceoux «IIpunaiiumnaxs oH cpaBHUBaeT SKOHOMHUKY C HAyKOMN
0 IPHUJIUBaX W OTJIMBAX, C OJHON CTOPOHBI, U C 3aKOHOM TpaBHTaIuu, ¢ apyroi. OH IPUXOIUT K
BBIBOJLY, UTO SKOHOMUYECKAs HayKa HEe MOXKET JIOCTUYhL YPOBHSI IPEICKa3aTeIbHON CIOCODHOCTH
3aKOHa I'PaBUTALMU, IIOTOMY 4YTO €I He CBOICTBEHHO 3HaHUE KOMILJIEKCHOI IIPUPOAbLI B3aUMO/ETi-
CTBUIi, XapaKTepHOe HAayKe O IPUINBAX U OTJIUBAX:

«... XOTsI U CYIIECTBYET MHOYKECTBO BHUJOB BO3eiCTBUsI, OKa3blBaeMbIX Ha FOmurep u ero ciyt-
HUKY, HO KaKJIbIil M3 9TUX BUJIOB BO3JAEHCTBHUsI OCYIIECTBJISIETCSI CTPOIO OIpeaeIeHHBIM 00pa30M,
KOTOPBIII MOXKHO IIPEICKA3aTh 3apaHee, HO HUKTO He 3HAET JOCTATOTHO O MOTO/e, ITOOBI IIPeICKa-
3aTh €€ BO3JIECTBHE... 3AKOHBI SKOHOMHUKHU CKOPEee CPaBHUMBI C 3aKOHAMHM IIPUJIMBOB U OTJINBOB, a
HE C 3aKOHaMU I'paBUTaIlUH. Be,ZLb rILGI';’ICTBI/IH qgeJIOBEKa CTOJIb MHOFOO6pa3HbI n HETOYHBI, YTO JazKe
caMble JIOCTOBEPHBIE ITPOIHO3bI TAKUX JEeHCTBUI HE MOT'YT HE COAepKaTh HETOTHOCTEH 1 OmMOOK»
(Marshall, 1949, cTp. 18).

Yrobb! mpeogosiers 9Ty mpobiemy, Mapirail u30JupyeT OTHeIbHbIE 3JIEMEHTbI KOMILIEKCHOM
CUCTEMbI U paCCMaTPpUBa€T BCE APYIrue 3JIEMEHTbI KaK 9K30T'€HHBbIE. 9TOT METO/L ITO3BOJIAET €My
JaTh IpUeMIeMoe O0bsICHEHNE B3aMMOCBSI3U MEXKJIy SHJION€HHBIMH IIePEMEHHBIME, & TaKKe B OT-
JEJIbHBIX CJIy4dadX MeEKJ/1y IHJOI'€HHBIMU W 3K30I'€HHBIMU II€epEMEHHBIMH, HO B O6H_LGM cjIydae He
BOBHUKAET JUHAMUIECKON KAPTHUHBI, C IIOMOIIHI0 KOTOPO# MOKHO ObLIO OBl IIPEICTABUTD BCIO CH-
CTEMY IEJIMKOM.

Lorenz (1989) yrBepxKaer, 4To CpaBHUTE/bHAS CTATHKA IPUMEHIMA, TOJBKO €CJIU JIUHAMUIC-
CKUIT TIPOIIECC CXOMUTCS K HOBOMY PABHOBECHOMY COCTOSIHUIO ITOCJIE BO3JICHCTBUS IIOKA, W €CJIU HE
cymiecTByeT 0OpaTHOM CBSI3U OT SHIOTEHHBIX ITEPEMEHHBIX K 9K30reHHbIM. HecMmoTpst Ha 9T0, B cO-
oTBeTCTBUU C JIOPEHIIOM COBpEMEeHHas SKOHOMHUYECKAsl HAyKa JIeIaeT aKIeHT Ha JUHEHHBIX BUIAX
3aBUCHMOCTH, KaK W B HadaJie (POPMAJTU3AINY SKOHOMUKNA KaK HayKd. Be3 comHenus, nmpusHa-
er JlopeHI, sKoHOMHUYECKU aHaIu3 ObLI oboraieH paboTaMu O CYIIECTBOBAHUHU U CTaOMJIBHOCTH
PaBHOBECHS B paMKax TeOpHUr OOIIero paBHOBECHs, B YaCTHOCTH, paboramu Dppoy u Jlebpe. OaHa-
KO, Ha IPOTsiKeHnn mnocienneit qvactu XIX — nepsoit yactu XX BeKa SKOHOMUYIECKUN MEHHCTPUM
3aHUMAJICS JINITh HECKOJbBKUMU, Hanbo/ee «yJIOOHBIMU» BUIAMU JUHEHHOTO JTUHAMUYECKOTO II0-
BeJeHHUsI, B 9aCTHOCTH 3aTyXalOIINMHU MM OCHUJIIAPYIOMMMI KOJeOAHUSIME, BBI3BIBAEMBIMH MO-
HOTOHHBIM HJIM OCHIUJIJIMPYIOIUM CXO2KJI€CHUEM K CTallUOHAPHOMY PaBHOBECHOMY COCTOAHUIO (Ta.K
HA3bIBAEMOMY YCTONYNBOMY Y31y Win (GOKYCY) UM CTAOUIBHBIME OCIUJUISIASMA (TaK HA3BIBAEC-
MOIi IIEHTPOBOI JTMHAMUKOI ).

B nauase XX-ro Beka cTajo sICHO, YTO IPOCTDHIE BHIBOILI JTUHERHBIX JeTEPMUHUCTUIECCKIX KBA3HU-
JUHAMUIYEeCKHUX CHUCTEM He JJaBaJiu IIOJIHOI KapTHUHBI 1 HE COOTBETCTBOBAJIA CBOIICTBaM pacTyI1irero
00beMa, SKOHOMUYECKUX BpEeMeHHBIX pamgoB. Cieayst TpaauiyusaM paHHUX WHCTUTYIIMOHAJNCTOB,
Beciim Mutuesnn mucal B ¢BOeM TPE3HIEHTCKOM OOpalneHnn K AMepUKaHCKON 9KOHOMUIECKOI
accormarmu B 1924 roxy (Mitchell, 1925, crp.11): «... Craructudeckuii B3IVIsiJ| Ha BEIIU PEI-
[I0JIaraeT UCIOJIH30BAHNE TTOHATUI PA3HOPOIHOCTD, BEPOSITHOCTD, annpokcuMarms ... Mexanucru-
JeCKre PacCyKIeHUsT UCIOIb3YIOT MOHATHUS 010011, TOCTOSHCTBA, NHBAPUAHTHOCTH 3aKOHOB. B
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9KOHOMHIKE TaKHne IMOHATHA HEIIPUMEHUMBI JIJIgl TOIHOI'O OIINCaHUA SIBJICHUIA. HOSTOMy HaM cJjieayeT
JIOBEPUTHCS HAOJIOIECHISIM ».

Mirowski (1989) mpemiaraer *KuBoe ONHUCaHUE TyBCTBA HEYIOBJIECTBOPEHHOCTH COCTOSHUEM JIEJI,
[APUBIIErO B HAYAJIe BEKA CPEJIU SKOHOMUCTOB (0COOEHHO, Tak HasbiBaeMoil « Kosrymbuiickoii mko-
JIBD» ).

Ananornunbim o6pasom, Day (1992) nokasbiBaer, 9To eciiu pa3MeCTUTh SIKOHOMUIECKUE BeJIMIn-
HBI «Ha OMO-aCTPOHOMUYECKON IITKaJe BPEMEHI», TO MUKPO- U MaKPOIKOHOMUYECKUM BEJTUINHAM
¥ TIOKA3aTe/IsIM POCTa OyIyT XapaKTepHbI OeCIOpsaI0IHbIe (DIyKTyaIun, a odInee SKOHOMIIECKOE
pasBuTHe OyJIeT UMETh SKCIIOHEHINAJIbHO-HEYCTOMINBBIH XapakTep. PakTHIecKn OTCYyTCTBYIOT JI0-
Ka3aTe/IbCTBA KJIACCUIECKOTO TE3UCA O CXOAUMOCTH SKOHOMHYIECKUX IIPOIECCOB K CTAIIMOHAPHOMY
COCTOSTHUIO WJIM K YIOPSIOYEHHBIM ePUOIUIECKIM ITHKJIaM.

Ee 60s1ee BaykHBIM 0Ka3a70Ch KODEHHOE M3MEHEHUE B HAYUHO Cpe/ie, TPOU3OIIIe/IIee B HadaJIe
XX-ro Beka, KOTJia B paMKaX TEOPUU OTHOCUTEJILHOCTU ¥ KBAHTOBOM MEXAHUKU yIAJIOCh ITOKA3aTh
[IPUMEHUMOCTH CTOXaCTUIECKUX JUHAMUYECKUX KOHIEIITUI.

3 Henuneiinaa ANHaMHNKAa B 9KOHOMUKeE

HabuioiaeMbIM 9KOHOMUYECKIM BPEMEHHBIM PsijiaM He CBOHCTBEHHA, YIIOPSI0YEHHOCTD, IIPEJICKa-
3bIBaeMast JIMHEHHBIMUA JTUHAMUYECKIMU MEXaHUCTUYCCKUMU CUCTeMaMu. B MpOTHUBOIIOIOXKHOCTH
TEOPUHU PABHOBECHS, MOKA3ATEIN YaCTOThI U AMILJIUTY bl SKOHOMUYecKuX (JryKTyaruii decrops-
JIOYHBI U HE MTOKA3BIBAIOT HU YETKON CXOJUMOCTH, HU YCTONUIUBBIX Kojebanuit. Ix mpepckazanue
C IIOMOIIIBIO JIETEPMUHUCTHYECKIX «ECTECTBEHHBIX 3aKOHOB» OKA3aJIOCh HEBO3MOXKHBIM. Takoe co-
CTOSTHHE JIeJI B 9KOHOMUKE OTPAXKAJIO ODIIYIO MPObJIeMY MPEJICKA3YEMOCTH, XapaKTEPHYIO JIJIsT BCeX
HayK Ha pybexke BeKa, B 9aCTHOCTH, Jist pusuku. OOCyKIast IpeicKa3yeMoCTh COCTOsTHUS Bee-
JIEHHO#1 MCXOJIs U3 UCXOHOTO MoMeHTa, [lyankape yrsepxkaain B 1908 romy (mo nurare u3 Lorenz,
1989, crp. 14) :

... Jlaxke ecim Obl 3aKOHBI IPUPOJILI HE TAMJIM HUKAKUX CEKPETOB OT HAC, MbI BCE PABHO MOIJIN
OBl 3HATH UCXOJIHOE COCTOSIHUE TOJBKO Npubsusumenvro. Kcim 6bI Mbl MOIVIN IIPU 9TOM IIpEJCKa-
3BIBATH MOCJIEIYIOIINE COCTOSHUS C TON YKe CTEIEHbIO NPUOAUNCEHUA, TO ITO OBLIO OBI BCE, YTO HAM
HY?KHO, U MbI CKa3a/1 Obl, YTO sIBJIEHUE [IPEJICKA3aHO, YTO B €r0 OCHOBE JIeXKAT |IeTepMUHUCTU-
vyeckue| 3akonbl. Ho 910 He Beeryia Tak; BO3MOXKHO, YTO MAJIble PA3JINUUsl B HAYAJbHBIX YCJIOBHSIX
[IPUBEIYT K OYeHb OOJIBIITUM PAa3JINYUsIM B KOHEYHOM sIBJIeHUHU. MaJsias omubKa B IEPBOM IIPHUBE-
JIeT B OrpOMHOIT ormubke B mocjeaaeM. Ilpejackazanme cTaHeT HEBO3MOYXKHBIM, U MbI OyJeM UMETh
JeJIO CO CIIyYalHbIM ABJICHUEM».

Mirowski (1995) cumraer, 9T0 HECMOTPSI Ha CTOXACTUIHOCTD HAOIIIONACMBIX SIBJICHUIT 1 HA TOTOB-
HOCTb KJIACCHYECKOW (DU3UKHU BKJIIOYUTH €€ B PACCMOTPEHHE, KJIACCHIECKNE SKOHOMUCTBI HEOXOTHO
OTJIaBAJIU TIO3UIUHU JETEPMUHU3MA, 3aHUMAEMbIE UMU C MOMEHTA BO3HUKHOBEHUSI SKOHOMUKH KaK
nayku. Heokiraccuieckasi 9KOHOMUYECKasi TEOPUsi OTUETIIMBO BKJIIOYMIIA B CeDsi CTOXACTUUIECKUE
3JIeMEHTBI TOJIBKO B KoHIlEe 1930-x — Hauase 1940-x romos. U marke Torjia BKIOUYEHUE CTOXACTH-
4eCcKUX KOMIIOHEHTOB B Tak HasdbiBaeMyio HOByIo KiIaccmyecKyio MaKpOIKOHOMHYECKYIO TEOPUIO
PEJICTABIISLIO COOON CKOpee KOMIIPOMECC: CTOXACTHYECKHE IK30TC€HHbIE IMOKU HAJAraJuch (da-
IIe BCEro, JIMHEHHO) Ha JeTePMUHUCTUIECKUE MOJEIN U IeHePUPOBAJIN JUMHAMUKY, [OXOXKYIO Ha
HaOJII0J]AeMY 0 B PeaibHbIX BpeMeHHbIX psijax. Slutsky (1937) mapsigy ¢ apyrumm uccieoBare-
JAMU MOKa3aJl, 9TO JUHAMHWKA JUHEHHON NUHAMUYECKON MOJICJIA IUKJA JICJOBOI aKTUBHOCTH C
AJIUTUBHBIM CJIy9IaffHBIM KOMIIOHEHTOM, He BCET/Ia MMEIONNM SKOHOMHUYECKYIO MHTEPIIPETAINIO,
oueHb 6JIM3Ka K JMHAMEKE, HAOJI01aeMoii B peasibrocTn.! Hampumep, npocras JnHeHAsS MOJEb

Murepecuo, uro, noxkanyit, Hanbosee YACTO UTUPYEMast CTATESI, 00 IMHHUBIIAS KIACCHIECKHI JETEPMUHI3M C
HabBIIOTAeMOM CTOXaCTUIHOCTBIO SKOHOMUIECKUX MPOIECCOB, ObLIa BIIEPBBIE OMyOJINKOBAaHA B OTHIOAL HE KJIacChde-
ckux Kpyrax. Ona Gbljia HAIIUCAHA TOTJA eI1e COBETCKUM dKoHOMucToM EBrenuem CiryukuMm, Korja on paboTas Ha/L
JIMHAMUKOIN COBETCKOIO IUKJIA J1eJ0BOi akTuBHOCTH B KoHbioHKTYpHOM mHCTHUTyTe Hapkomara dunancos CCCP
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Xy = x4—1 + &, TIE € — CydaiiHas ommbKa (GesIblil Iy M), COOTBETCTBYET MIPOIECCY B3BEIIEHHOTO
ckoub3sero cpejgnero (MA) mo €, KoTopblii MoXKeT ObITH [OXOXK Ha HAO/IOJaeMble IUKJITIe-
ckue psizibl. Hemuoro Gostee ciioxublii aproperpeccuonssiii nporece (ARMA) ¢ asyms u 6osiee
BPEMEHHBIMHU JlaraMu epeMeHHol & n ¢ MA-mporeccoM B OmmOKax TOXKE MOYKET BOCIIPOU3BECTH
TaKylo JUHAMUKY. Takum obpaszom, nporecchl Tuna ARMA crain ciieayionuM maroM B pa3BUTHN
KJIaCCUYIECKUX JETEePMUHUCTUYICCKUX IIPOIIEeCCOB THUIIAa Tt = (xX¢—1, KOTOPbIE, KaK U3BECTHO, MOFyT
IPOU3BOAUTDH OOBIYHBIE OCIM/LIAIIK (CM., Hanpumep, Baumol & Benhabib, 1989).

OHAKO BO MHOI'MX CJIy4asX, TaKue MOAU(MUIIMPOBAHHbBIE BIUILI IIPOCTEHRIINX KJIACCAIECKUX IIPO-
[IECCOB, YacTO HasbIiBaeMble mapaaurmoil Opuina—Ciylnkoro, He B COCTOSHHH IATh SKOHOMUYE-
cKoe OObsICHEHUE «3K30I€HHBIX ITIOKOB» U CEpUilHO¥ Koppessiuu Mexkay orubkamu. Bosiee To-
ro, MHOTHE€ 3MIUPUYECKUEe SBJEHHUS HE MOI'YT OBITH aIeKBATHO OMMCAHBI C IIOMOIIBIO JIMHEHHBIX
croxacTndeckKux ypapaeruil. Cpean TakKuX sIBJIECHUN YacTO YIIOMHUHAETCSA OTCYTCTBHE CXOIMMOCTH
B IIOK&3aTeJIsIX HAIMOHAJBHOIO J0X0/a Ha JyIIy HaCeJeHHs CTPAH MUPA, JAJIUTE/]bHBbIE IEPUOIbI
6e3paboTHuIlbl 1 HAOJII0aeMble ITEPUOAbl HEPABHOM CTEIEHN BOJIATHILHOCTH SKOHOMHUYIECKHIX ITOKa-
zareseit. Hanpumep, Takue siBiienusi obcyxaaer Jarsulic (1998). On 3akiodaer, 9T0, HECMOTDSI
Ha yCIIeX, JOCTUIHYTHIHA ¢ HOMOIILI0 HEOKJIACCHYECKOIO IIOAX0Aa B HEKOTOPBIX 3MIIMPUYECKUX BO-
Ipocax, MHOIr'ue 3aJa9n OCTal0TCdA HEPpEIICHHBIMU U3-3a «HGILOCT&TO“IHOI’I HEJIMHEITHOCTN» KJIACCHU-
YeCKUX MOJEJel.

Lorenz (1989) rakxke 3amedaer (crp. 30), 9T0 HECIOCOGHOCTH OT/EIUTh HA Gase HAOJIIOIAEMbIX
JaHHBIX JIMHEAHbBIE MOIEIH CO CTOXACTHYECKMM KOMIIOHEHTOM OT HEeJIMHEAHBIX MOJIEJIeH MOAPhIBaeT
J0BepHe K KJIACCUYICCKUM MOJICJIAM. BC.He,ZLCTBI/Ie TOro, 9TO IPUHATHUE THUIIOTE3BI O JIMHEITHOCTU
JacTo DAa3Upyercs: Ha IOJIYIYeHIN PErPEeCCUOHHON OIEHKH JJIsi cooTBeTcTBYIoMmEeil Mmomean ARMA ¢
BBICOKHMM IIOKA3aTeJIeM COIJIACHUSI, & TIPOBEPKa HA HEJUHEHHOCTH CBSI3aHA CO CJIOXKHBIMHU TECTAMH,
JIOBOJIBI B TIOJIB3Y JIMHEHHOCTH SKOHOMUYIECKUX MOJIEEl MOIyT OBITh IIPeyBeIMIeHbl.

NaTepecHo OTMETUTD, YTO Pa3BUTHE CMEXKHBIX JUCIUILINH UMEJIO CYIIeCTBEHHOE BO3JIeCTBHE
Ha BHEJpEHNe MIeil CTOXACTUIHOCTH B 9KOHOMHMYECKYIO HayKy. Hampumep, Teopust HHCTUTYIIHO-
HaJIu3Ma, 3aPOJIUBINAsICs B Hadaje BeKa KaK CHUHTE3 SKOHOMUKHM, IICHXOJOIMU U OMOJIOTHU, OIPO-
BepraJia KJaCCUIeCKHe MPEeICTABIEHUs] O JTeTEPMUHI3ME SKOHOMUIECKHUX MPOIECCOB. B mpoTuBo-
[TOJIO’KHOCTH 9TOMY, HHCTUTYIIMOHAIUCTDI IIPeJIarajii pacCMaTPUBATh IIPOIPECC KaK CJIyJaiiHbIi,
aTeJIe0JOTUIECKU, JTMHAMUIECKHUI TPOIECC IBOJIIONK, B PAMKAX KOTOPOI'O MHCTUTYTHI BJIUSIIOT
Ha CHCTEMY U HUCHBLITLIBAIOT Ha cebe ee BO3eiicTBIE B OECKOHEUHON Yepee Bapuallul, CeJIeKIUN 1
TpaHCMUCCUU, B KOTOpOﬁ He3HavYUTe/IbHad Bapualisd MOXKET UMEThb HEeOKUJaHHbIe, SHaYUTe/IbHbIe
mocJsiencTBus. TakuMm 06pa3oM, MHCTUTYIHOHAIN3M BOILIOTII HEJIMHEHHOe IMHAMUYIECKOE ITOHU-
MaHHUe CTOXaCTUIHOCTH ¢ OOPATHOI CBsI3bI0, KOTOPOE CTAHOBUJIOCH JIOMUHUPYIOIIUM B HAyKe TOTO
BpeMeHH. AHAJOIHYIHBIM 00Pa30oM, CTAaTUCTHIECKHe PaboThI 110 mensiM MapkoBa 1 6pOYyHOBCKOMY
JBUXKEHUIO, TOXKE HAYaBIINECs] B HaYajle BEKa, IIPUBE/IM K BOSHUKHOBEHUIO IMIIOTE3bI CJIyYaiiHOTO
OJIy>KIaHUSI B 9KOHOMUKE U K OTPOMHOMY OObEMY TEOPETHIECKUX U IMIUPUIECKUX pabOT, KyJIb-
MUHaIHel KOTOPBIX CTaJla OTHOCUTEIbHO HOBasl JUCKycchusi 00 3¢p(PEeKTUBHOCTH PBHIHKOB.

DKOHOMUCTHI, HEJIOBOJIbHBIE HEOKJIACCHIECKUMY JIMHEHHBIMI CTOXaCTUIECKUMU O0bsICHEHUSIMH,
MCKaJIN aJIbTepHaTUBHBIE IIyTH. [logBU/INCh HeIuHERHbIe SKOHOMIYIecKne Moiesn. B cepeanne X X-
'O BEKa prHHa KEeNHCUaHCKUX MaKPO9KOHOMHUCTOB ITPEJIOXKUJIA HeJIMHelTHbIe MaKpPO9KOHOMMUYIE-
CKHUe MOJIE/IH, B KOTOPBIX BOBHUKAJIA JMHAMUKA, CXOXkKasl ¢ PeasbHOM (CM. IIPUMEPBI TAKUX MOJIe el
B pabore Lorenz, 1989). C kiaccMuecKoil CTOPOHBI SKOHOMUYECKOH HayKH, BHEJPEHUE HeJInHel-
HOCTH IIPUBEJIO B BO3HUKHOBEHUIO COBPEMEHHOI TEOpUM PeaibHOIO LMKJIA JIeJI0BOH aKTUBHOCTH,
K paMKaXx KOTOpOfI JAUHaMUKa 9KOHOMMNYECKUX IIePEMEHHBIX BOSHUKaECT KaK peHIieHue 3aJa4vu OIl-
TUMHU3AIUA BO BPEMEHH M TOXKE COOTBETCTBYET SMIIMPUUYECKH ITOJAMEUYEHHBIM XapaKTEPUCTHUKAM.
HpI/I 9TOM CHHUTaETCHA, YTO 3K30I'€HHbIE IIOKHN BBOATCA B TaKUe MOJEJIN JIJjigd OIIMCaHnsA OTAEC/IbHbIX
HHTePEeCYIONNX HAC BHEIIHUX BO3IEHCTBHUIl, a OTMEUYeHHbIe XapaKTePUCTUKHN BO3ZHUKAIOT BHYTPH
TaKUX HEJIUHEHHBIX MOJeseil BHe 3aBUCUMOCTH OT SK30T€HHBIX (PAKTOPOB.

B Mockse B konIe 20-x romos. Ero pabora Obl1a nepeneyarana B XKypHaje Fconometrica NecaATbIO rojlaMu IO3Ke.
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Boldrin & Woodford (1990) u Baumol & Benhabib (1989) nepeunciisitor moxoxkue pesy/abrarhl,
HOJTy9eHHBIE BO MHOTUX OOJIACTSX SKOHOMMYECKONW HAayKHM B pe3y/bTaTe BHEJIPEHUS HEJTMHEHHO-
ctu. B 4unciie HeMMHERHBIX JIUHAMUYECKUX SKOHOMUYECKHX MOJIEJIEH ClleJyeT OTMETHTh MOJENb
Ay THHOOOPA3HOI0 MEXaHU3Ma IEHOBOIO PEarupoBaHUsl, MOJE/b ONTHMAJILHOIO POCTa, MOJETh C
HEePEKPBIBAIONUMHUCS OKOJEHUSIMU, KEHHCUAHCKIE MOJIEIN OM3HEC-IIUKJIIOB, MOJIEIN IUKJIOB 9KO-
HOoMHueckoro pocra Kammopa u Iyusuna, mogens pocra Cosoy, MOJENb CIIPOca ¢ Al TUBHBIMU
PEIIOYTEHUAIME, MAJIBTYCHAHCKAsT U HEOKJTaCCHIeCKas JeMorpaduieckas MOJIEIN, MOJIEN ¢ (hu-
HAHCOBOH 00PATHOI CBA3BIO, MOJIEIH BHIOOPA ¢ 9HJIOTEHHBIMU BKYCAMU, MOJIEH POCTa IPOU3BO/IH-
TEJIBHOCTH, MOJIEJIU Jiyonounii u up. VHTepecHo, 9To KaacCuvecKue MOJEIN OOIIEro paBHOBECHUST
CO CTAHJAPTHBIM IIPEJIIIOJOKEHINEM O COBEPIIEHHON KOHKYPEHIIUN, COBEPIIEHHOM IIPEIBUICHU 1
COBEPIIEHHON MHMOPMAIINU TOKE MOIJIM BOCIPOU3BOJNTH HETPAMIMOHHBIE KOJTEOAHNSI.

Kaldor (1940) u Goodwin (1955) crasn, noxkaisyii, Hanbosiee BBIIAIOMNMACS U HanbOJIee TacTo
IUTUPYEMBIME IIPUMEPAMU PaHHell JimTepaTypbl Ha 3Ty TeMy. [IpesjiokeHHnble STUMU aBTOPaMU
MOJIEJIA, KOTOPbIe MHOT'HUE CYUTAIOT IPOTOTUIIAMU HEJIMHENHBIX JUHAMUYECKUX CUCTEM B SKOHOMHU-
ke (cM., manpumep, Lorenz, 1989), renepupyior junamuky Ha 6ase adbdekra MyIbTHILTHKATOPA~
aKcejiepaTopa ¢ HeJIMHeHOU GyHKInel nuBecTunnii. Bosee o3 anne paboThl, B KOTOPBIX HEJIMHE -
HbIE JUHAMUYIECKUE MOJIEU ITPUMEHSIOTCS JIJIs AHAJIN3a SKOHOMUYECKIX TTpo0JieM, BKJodaioT Puu
(1997) u Chiarella (1990). Puu (1997) aemoncTpupyer, 9To IpeiokeHHbIl B pabore Robinson
(1933) anasin3 npobIeMbl MOHOTIOJIUCTHIECKOTO TIEHOOOPA30BaHNsl B CUTYAIMU, KOTJIa KPUBAsi IIpe-
JEJIbHBIX U3JEPXKEK IIepeceKaeT KPUBYIO IIPE/IC/IbHOM BBIPYYKH B JIBYX TOYKAX, IPUMEHAM TaKzKe K
HEJIMHEHHBIM JIMTHAMUYECKUM MOJIEISAM C HeJIMHEeHOH dyHKImeil npeseabroil Beipyuku. Chiarella
(1990) npesyiaraer HeJIMHEHHYIO WHTEPIIPETAIUIO Ay THHOOOPA3HOil jiuHamMuku. HTEpecHOo, UTo
paboTsl Havyasra 70-X ro/loB Tak Ha3bIBaeMOro «PuMckoro Kirybay, MOCBSIIEHHbIE SKOHOMIYECKOMY
POCTY U €ro JOJI'OCPOYHBIM «IIpeJiesiaMy», TOXKe ITPUMEHSIOT KOHIIEIIINN HeJMHEHHON TUHAMUKH.
B sTux paborax sKCIOHEHIIMAIbHBIE JMHAMUYECKUE MOJEHN POCTa NPUMEHSJINCH JIJIsi ONUCAHUS
«KOHIIa CBETa», OKUJIAIOIIEro YeioBedecTBo (M., Hanpumep, Cole, 1973). He cranem nepevuncisitsb
BCe HOILO6HBI€ pa6OTbI7 CKaKeM JINIIb, 9TO HeJIMHEHbIE JAUHaAMIYIEeCKre MOJEJIN IIPUBHEC/JIN MHOT'O
HOBOT'O B HAIIIE TOHUMAaHUE OOJIBIITOTO YUCJIA SKOHOMUYECKUX sIBJICHUI, HECMOTPS Ha TO, UTO SIBHOE
pelenre TUHAMUIECKON HEJTMHEHHON CUCTEMBI PEIKO ObIBAET JIOCTYIIHO.

Muorue u3 HeJUHEHHDBIX JETEPMUHUCTUIECKAX CHUCTEM OKA3aJUCh CIIOCOOHLIMEU T'€HEPUPOBATD
CTOJIb OECITOPAIOYHYIO JUHAMUKY, 9TO HU OJINH U3 OOIICIPUHATHIX TECTOB HE MOT OT/IEJIUThH TAKYIO
JIETEPMUHUCTUYECKYIO CHCTEMY OT YUCTO cJiydaiiHoro mporecca (6esoro myma). Takue HesuHei-
HbIE JIMHAMUYECKUE MOJIEJIH, CIOCOOHBIE «IME€HEPUPOBATH» CTOXACTUIHOCTH U JIEMOHCTPHUPYIOIIHE
CHJIbHYIO 3aBUCHUMOCTH OT HAYaJbHBIX YCJIOBUU W 3HAYEHUI MapaMeTpOB, SIBJISIOTCS IIPEIMETOM
TEOPUU XaoCa.

Yacro cunraercst, YTO «HEJUHEHHA IUHAMAKA» U «Xa0C» OYeHb OJIM3KHU 110 CMBIC/IY WJIH BOOOIIIE
cuHOHUMBI. OIHAKO Ha CaMOM JIeJIe 9TO JIBa PA3HBIX TEPMUHA, XOTsl ¥ BOSHUKJIM OHHU IIPUMEPHO
B omqHO 1 Toke BpeMmsi B 1960—70 rr. Kak ObicTpo pactyiue cdepbl UCCIeT0BaHUsI, TOHAYAIY B
CTaTHCTUKE U (PU3MKe, a BCKOPe U B 9KOHOMHUKE M SKOHOMETpHKe. Besikasi XaoTHdyeckasl CHCTEMa,
HeJIMHEeHa, HO He BCIKas HeJIWHEWHas cucTeMa XaoTndHa. HenwHeiliHast IMHAMUKa MOXKeT OBITH
BbIpazkeHa B popMe HeJmHeiHOro JuddepeHnaj bLHOr0 Wi Pa3HOCTHOrNO ypaBHeHusi. Ho cyre-
CTByeT Macca HeJMHENHbIX MOILeHefI, KOTOpbIE He CHOCO6HI)I reHepupoBaThb Xa.OTI/ILIeCKyIO 3aBUCHU-
MOCTh, HAIIpUMep, pejyioKeHHasi B pabore Robinson (1977) HenuHeiiHast MOJEIb CKOJIB3SIIETO
cpesHero, nmerorast GopMmy Ty = €4 + agy—16¢—2, nin upepinoxentas Tong & Lim (1980) moporo-
Basl aBTOPErpPecCHOHHast MOIE/ b, B KOTOPOU T MOAINHEH PA3HBIM aBTOPEIPECCHOHHBIM ITPOIIECCAM
B 3aBHCUMOCTH OT CBOErO 3HAYTEHMUSI.

TToxkamyit, HanboBINNI WHTEpeC ObLI BBI3BAH MOJIESIMH, IPU3BAHHBIMU OIHACHIBATH KAKOE-TO
BasKHOE M3MEHEHNE XapaKTEPUCTUK IIPOIIECCa, 9aCcTO HA3BIBAEMBIMHU «MOJIE/ISIMU CO CTPYKTYPHBIM
CIIBUTOM» WA «MOJEISAMU C PAa3HbIMU peskuMaMuy». Haumbosiee IpocToit BapuaHT TaKUX MOJesei
BKJIIOYAET B Ce0sT JIBA TUIA ITEPHUOJIOB, KAXKIbII N3 KOTOPBIX XapaKTEPU3yeTCsl CBOUM 3HATEHUEM



86 KBAHTUIIB, Ne4, MAPT 2008 T.

CPEJIHEro ¥/ WJIU JIUCIEPCUU PACIIPE/IEJIeH ] UCTIO/Ib3YEeMOi Iy JaiiHOl BeuauHbl. Bosiee ciioKHbIe
BapUAHTHI UCIOJIB3YIOT mernu MapKoBa JJjIsl OTparKeHUsI BEPOSITHOCTEH ITepexoia TaKoro Iporecca
U3 OIHOIO pexkKuMa B Apyroil. Muorue cuMTaioT 3TOT THUII HEJIMHEHHON IMHAMUKU, BBEICHHLIH B
5KOHOMeTpuKy B pabore Hamilton (1989), omuuMm n3 HanGosiee MePCIEKTUBHBIX [0 OTHOIIEHUO K
MaKpPOIKOHOMHUYeCKUM mpobsiemam (cum., nanpumep, Pesaran & Potter, 1992).

OsHOI M3 BO3MOXKHBIX AJIBTEPHATUB XAOCY SIBJISIETCS Psiji CTOXACTUIECKUX MOJIEIe, KOTOphIe
He reHepupyooT aBTOKoppessinuio. 1o Mozenn tuna ARCH, npemnoxennsie B Engle (1982) u
o606mennbie B Bollerslev (1986). B stux mozensx x; = o.&, a O'tz [IPEJICTaBIIET CODOI yCIOBHYIO
mmcniepento omubku, uverorntyto hopmy ARMA-nporecca 07 = ag + agxf_l + 0430152_1.

Cpenn mopeneit tuia ARCH (skcmonennuasbhasi, aciMMeTpUYIHAS, TOPOrOBas U Jp.) HanbO-
Jiee TIOIYJISIPHBIMU B ITOCJIEJIHEE BPEMs, TIOYKAJIYH, SBJISIIOTCS TaK HAa3bIBaeMble NHTEIPUPOBAHHBIE
mozenn (IGARCH) u npo6uo-unrerpuposantbie (FIGARCH) momenu. [To ananoruu ¢ uETErprpo-
panubiMu ARMA-Monensyu B unrerpuposanabix Mogensx tuina GARCH rekymas undopmarys
o xapakrepucrukax npoiecca (B mogensx IGARCH — o ero jucuepcun) ocraercs: OJMHAKOBO BazK-
HOIT 71151 IpeJIcKa3anus XapakTepucTuk mporecca (B mojesssx IGARCH — ero BosraruibsHOCTH) Beex
Oyaymux mepuojoB; apyrumu ciaosamu, B Mogensax IGARCH umeercst e iuHUYHBIN KOpPeHb B aB-
TOPErPECCHOHHOM IPOIECCe, ONUCLIBAIONIEM 02; JIjIs YIIOMSAHYTOIO BBIIIE MPOCTEHIero mpomecca
GARCH »sro o3zHadaer, 4T0 9 + a3 = 1. OnHaKO, B UMEIOIIUXCST BPEMEHHBIX PAJAX aBTOKOPPE-
JISLINS TI0KA3aTeNIsl BOJATUILHOCTH MEJJIEHHO YMEHBIIAETCs, a He OCTAeTCsl OAUHAKOBO CHJILHOI
U He COKpAIaeTcsi KCIOHEHIMAJIBHO, KakK B ciydae, korga uarerpanus orcyrcrsyer (1(0)). Mo-
nenpb Tuna FIGARCH, npemoxkennas B pabore Baillie, Bollerslev & Mikkelsen (1996), npussana
YCTPaHUTD CTOJIb cylnecTBeHHoe pasinaue Mex ity 1(0) u I(1); HejaBHue npuMepbl UCHOIB30BAHUST
FIGARCH myist mogenupoBaHust (pUHAHCOBBIX BPEMEHHBIX PSIIOB OKA3AJIUCh BECHMa, YCIEITHBIMH.
Mogenu, copmelnaloniye B cebe HeJIMHeHHbIe MOIE/IU BOJIATHILHOCTH 1 Mojeau MapKoBa ¢ MHOKe-
CTBEHHBIMH PEXKUMAaMHI, CTAJIH CJIELYOIIIM STAIIOM HEJIMHEHHOTO MOJIEIMPOBAHUS (CM., HAIIPAMED,
Beine, Laurent & Lecourt, 2003).

DKOHOMUYECKUE JUHAMUIECKNE MO UHTEPECHBI HE TOJIBKO C TEOPETUIECKON TOUKU 3PEHUSI.
OMIUpUIECKUE UCCJIEI0BAHNS CBUAETEIbCTBYIOT B IIOJIB3Y TOr0, YTO AUHAMHUIECKHE SKOHOMUIE-
ckue cucreMbl HesmHeinHbl (Day, 1992; Hsieh, 1991; Baumol & Benhabib, 1989). Oxnako s1u cBu-
JIETEJIbCTBA KACAIOTCS TOJIBKO YIIOMSIHYTBIX HEJIMHEWHBIX JUHAMUYECKUX MOJejeil U He 3aTpari-
BaIOT XaOTHYECKUX Mogesieii. ITociie rooBoKpyKUTEILHOrO B3JI€Ta HHTEPEC K Xa0Cy B SKOHOMUKE
[TOCTEIIEHHO OCJIa0eBAJI 110 MEPe TOr0, KaK IMIMPUIECKNEe UCCIIeI0OBAHUS, [IPOBOJIMMbIE B TE€UEHUE
[OCJIEIHNX JBYX IECATUIETUN, He IMOATBEPAUIN HAJUYNE XaOTHIECKOH IUHAMUKKA B SKOHOMUYE-
CKUX JIAaHHBIX.

4 XaoTudyeckas JNMHaMHWKa B 9KOHOMUKe

Ecin 651 #He O6bLI0 KBAHTOBOM MEXAaHUKHU U TEOPHUH Xa0Ca, KJIACCUIECKUE B3IJIABLI Ha IIPEICKA3Y-
eMOoCTb (BPOJIe OTPAyKEHHBIX B IIPUBEJIEHHON BbIlIe ruTare Jlamiaca) He HCKIIOYATN ObI BO3MOXK-
HOCTH, UTO IPHUPOJHBIE ITPOIECCHI MOI'YT OBITH ¢ TOYHOCTBIO MPEJICKa3aHbl — HEOOXOIUMO TOJIBKO
3HATh BO3MEHCTBYIONINE HA HUX 3aKOHOMEPHOCTH M Hada/ bHbIe ycaoBus. OIHAKO B 00IIEM CiIydae
5TO HEBO3MOXKHO (KakK BHJIHO U3 IIPHBEJICHHON Bblie rurarTel, [lyankape mpejapuen s1o). Ksan-
ToBas Teopust (& MMEHHO, IPUHIUI HeolpeaeseHHoCTH [eiizentepra) MCKIIOYAET BO3MOYKHOCTD
TOYHOI'O OIpEJIEJICHIsT UCXOJHOIO COCTOSIHUSI CHCTEMbBI, 8 TEOPHsS Xaoca YTBEPXKIAET, UTO M3-3a
9TON MCXOTHOM HETOYHOCTHU IOJTHOM IPEeICKa3yeMOCTH JTOCTUYh HEBO3MOXKHO. JIpyrumu ciioBamu,
JIETEPMUHU3M U [PEJICKA3YEMOCTb MOTYT HE UMETb HAYEro ODIIEro.

Korma Mbr u3mepsiem cOCTOsSTHEE CUCTEMBI, MbI 0003HAYaEM ee B HEKOTOPOIl, 0 BO3MOXKHOCTH
MaJIoif, 06JIACTU IMPOCTPAHCTBA, KOTOPOE OIPEIELIsIeTCsT BCEMU BO3MOYKHBIMU COCTOSTHUSIME CHCTE-
Mbl. Ecsin 661 MUp GBI [IOJTHOCTBIO TIPEJICKAa3yeM, JadbHeillnee pasBUTue CUCTEMbI (TPAeKTOPHS,
i opbuTa, ee COCTOSHUIT) MPOUCXOAMIIO ObI B CTOJIb K€ MAaJION 0BJACTH MIPOCTPAHCTBA, CO3/a-
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Bas TE€M CAMBIM TaK HA3bIBAEMbBIH CTAOWIBHBIN ATTPAKTOP CUCTEMBI, TO €CThb MHOYXKECTBO OpPOUT,
K KOTOPOMY CTPEMMJIACH Obl CHCTeMa, Jiejiasi CBOE€ PA3BHUTHUE IIPEJICKA3yeMbIM. TaKie aTTpakTo-
PBI JETEPMUHUCTUYECKUX JIMTHAMUYECKUX CUCTEM, KaK HEMOJBUKHbBIE TOYKH, MPeeIbHbIE TTUKJIbI
U TOPBI, OBLIN M3BECTHBI PAHHUM HCCICIOBATEIAM HEIUHEHHBIX MUHaAMIYecKnX cucteM. OmHako
B Hagasie 60-X TOJIOB B YUCJIO M3BECTHBIX ATTPAKTOPOB JUHAMUYECKHX CUCTEM OBLIU BKJIIOUEHBI
TaK Ha3bIBacMble CTPAHHbIC (MM XaOTHYECKHe, HElpecKasyeMmble) aTTpakTopbl. CTpaHHbIH aT-
TPAKTOP, KAK U BCIKUI aTTPAKTOP JIMHAMUYECKON CUCTEMBI, «IIPUTIATUBAECT K cebe» TpaeKTopuu
CHCTEMbI, HO TPAEKTOPHUU JI0JITO HE OCTAIOTCs OJIU3KO JPYT K APYTY, & OBICTPO PACXOISATCS BHYTPH
aTTPAKTOPa U Ha OIPEJIEJIEHHBIX ITAllaX CHOBA IMPOXOAAT BOIU3U JPYT Apyra. B TakoMm arTpak-
TOpE TPAEKTOPUM CJIyUIANHO ITepeMeNTaHbl 1 HUKOTIa He JTyOJTUPYIOTCs, CKOJIb OJTU3KUMU HUA OBLIH
Obl HAYAJIBHBIE YCJIOBUS CUCTEMBI. TaKUM CHCTEMAM 9Y2K/Ia JIOJTOCPOYHAS [IPEJICKA3YEMOCTb.

[TocrosinHOE CcMelieHne TPAEKTOPHUI BHYTPH aTTPAKTOPA IaCTO OMMCHIBAIOT KaK IIPOIECC MHOTO-
KPaTHOI'O PaCTIIMBAHUs M CKJIAJIbIBAHUS aTTPaKTOpa BIABOE, B PE3yJILTATE KOTOPOIO aTTPAKTOP
[IpEJICTABJISIET CODOI MHOXKECTBEHHBIE CAMOITOJIOOHBIE CKJIAIKA. XAO0TUUIECKUI aTTPaKTOp — 3TO
dpaxTa, TO eCTh TeOMETPUIECKN 00bEKT, IIOCIEI0BATE/FHOE YBETHIECHNE KOTOPOIo 00HAPY KU~
BaeT Bce Ooibiiie u OOJIbINe JleTasieil, IPUTOM OOBEKT OCTAeTCs IO/I00eH caMoMy cebe Ha KarKI0M
srane yBesumdennn. beaya Magean0poT canTaeTcs MHOIIME OCHOBOIIOJIOXKHUKOM YIeHHA O (bpak-
Tajax. B cepum 0CHOBOIIOJIATAONINX PAbOT IO 9KOHOMUKE, T€OMETPUN U (DU3NKe, HAIMCAHHBIX B
70-e rozbl, OH BBEJI 9TO MoHsATHE B 000poT (M., Hanmpumep, Mandelbrot, 1991) u ucrosib3oBas ero
JIUIsL PEIIeHnsI HEKOTOPBIX CTapbiX «3ajad» (cM., Hanpumep, Mirowski, 1995).

B cuny onmcanHOro CBONCTBA XAOTUYECKHE CHCTEMBI CIIOCOOHBI T€HEPUPOBATH CIIYUANHYIO JIHA-
MUKy 06e3 KaKOro-aubo BHEITHErO CIyIaiiHoro BozjeicTsust. CiydaiiHas IUHAMIKA BO3ZHUKAET HeE
[IOTOMY, UTO IIPOUCXONT aKKYMYJIAIUS CJIYIailHbIX ONUOOK, & IOTOMY, 9TO TPAEKTOPHH CUCTEMbI
O/[BEPKEHBI GECKOHEUHOMY CMEIIIeHHIO, OIIMCAHHOMY BbIIe. JacTo moquepkuBaercs (CM., HAlIPU-
mep, Jarsulic, 1998; Baumol & Benhabib, 1989), uro, naxe ecim 6bI AeTePMUHICTHICCKUIT 3aKOH,
JIEXKAINN B OCHOBE XAOTHIECKON CUCTEMbI, OBLI TOYHO M3BECTEH, CaMasl MeJbIailiinas OInoKa B
M3MEPEHNN HAYAJIbHBIX YCJIOBHN MJIN B BBIYHCICHUN JIMHAMUKH OT/JEJIHLHOTO IIEpUoia IpuBesa Obl
K 9KCIOHEHIMATIHHO PACTyIeil ormmubke mporuosa. 11osToMy B OTHOIIEHHH XAOTHYECKUX CHCTEM
BO3MOYKEH TOJIBKO OU€Hb KPATKOCPOUHBI IIPOTHO3.

V. Bpok, B. JleBapon, X. Illetinkman, P. Ieit, :xx. Pamceit, Y. Heuepr, /1. ITleit 6b1u B qucse
[IEPBBIX UCCJEI0BaTENENl Xaoca B 9KOHOMUKE, KOrJa 9Ta chepa cTaHOBUIACH OCODEHHO ITOILYJIsSP-
wvoit B Hauase 1980-x rogoe. Cpenu MHOXKecTBa AudHepeHnnaabHbIX U PA3HOCTHBIX YPaBHEHUI,
KOTOpBIE OBLIN IPEJJIOKEHDI JIJIs MOJEJIMPOBAHUS XAOTUYECKON TUHAMUKHA MEXKJLy Tt U Ty_1, B
JacTHOCTH, 0TODOpakeHue XeHoHa, oTobpaxkenue Jlopenria, ypasuenne Makeii—['iacca, remeparop
[CeBJIO-CIIy YAl HbIX YHuce] U JAp. (CM. CIHCOK HamboJiee MOIYJISPHBIX XaOTHYECKUX OTOOparKeHui
B Hsieh, 1991), mist gemoncTpanuy HanbosIee MOJAXOJSIIIM, MIOXKAJYI, SBJISETCs 0TOOparXKeHue,
umeroriee opmy xp = axy—1(1 — x4—1). st Masbix 3HadeHuii o 9ra cucrema CTabUIIbHA, HO
Jtst OM3KuX K 4 3HaYEeHUiT OHA TeHEPUPYET XaOoTHYECKYIo JauHaMuky. HecMoTpst Ha TO, 9TO 3TO
IIOJIHOCTBIO JIETEPMUHUPOBAHHBIA IIPOIECC, Tp KarKeTCd CIIydalHON BEJIMYMHON C 3MINPUYCCKON
aBrokoBapuannonnoit dyuxiweit p(k) = Elxixy_g] — 0 npm t — 00, 910 Jeaer ee CxXoxkeil ¢
GepiM myMoM. Mesbuaiiinas onmmbKa B M3MEPEHUN HAYAJLHOTO yCJIOBUS X( SKCIOHEHITUAIHLHO
VBEJIMINBAETCS B T, M PE3KHE CKAIKN MOTYT CJIEJIOBATh 3a cepreil He3HAUNTEIbHBIX YMEHbITeH
U yBeJIMYCHUN.

[TepBbie sKOHOMUYIECKHE ITYOJIUKAIIUHT, TIOCBATIEHHBIE XA0CY, ObLIN YPE3MEPHO OINTUMHUCTUIHBIMU
B OTHOIIIEHUN IIEPCIHEKTUB UCIIOJIB30BaHUA Xao0Ca M JazKe IIOCTPOCHUA aJIbTepHaTI/IBHOﬁ 9KOHOMU-
JecKoif Teopun Ha Oaze Teopum xaoca. Korma uumraemb pabOTHI TAKUX TOMY/ISPU3aTOPOB Xa0Ca
kak Jxk. [nefik, ubg kHUTA 0 Xaoce ObLIa JUIepoM MpojaxK 1o Bepcuu raszerol New York Times
B koHile 80-X TOJ0B, CO3/IA€TCsd BIEYATIIEHNE, YTO HayKa ObLia HA I'DAHU II€PEBOPOTA. IJKOHO-
MUYecKasi HayKa JO0JKHA ObLIa BOT-BOT 3aMEHUTH HEOKJIACCUUIECKYIO JTETEPMUHUCTHIECKYIO HJIH
KBa3W-CTOXACTHIECKYIO JTUHEHHYIO TIApaIurMy Ha 060jiee peaJnCTUIeCKNe Xa0THIeCKHe OObsICcHe-
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HUs, KOTOPbIE YCTPAHWIN OBl TAKUE BasKHbBIE 3JIEMEHTHI HEOK/IACCUIECKOH Teopnun, KaK KOHIIEIINHT
PaIllMOHAJILHOCTH, IIPEICKA3YEMOCTU U COBEPIIEHHOI'O IIPEJICKA3aHUII.

OHAKO TOT 3HTY3Wa3M IIOCTEIIEHHO 3aMETHO yOABUJICS IO Mepe TOTO, KaK 3KOHOMUCTBI, IIbI-
TaloIuecss 0OHAPYKUTh XaOTHIECKYIO TMHAMUKY, HATHIKAJINCH Ha MPEISTCTBUS B BUJIE KOPOTKUX
BPEMEHHBIX PsIJIOB U OOJIBIIOr0 HAOOpa JIPYTrUX HEJTHHEHHBIX 3(DEKTOB, KOTOPhIE MOTYT Ha, CAMOM
Jiejie IMETh MEeCTO B 9KOHOMHUYECKHX JaHHbIX. Mirowski (1989, 1995) nosaraer, 910 IMEHHO Heo-
KJIACCUYIECKOE HEXKeJIaHUEe BOCIIPUHUMAThH OObICHEHUs, MpearacMble Teopueil Xaoca, ChIrPaJio
PEIIAIoILyI0 POJIb B TOM, UTO TEOPHUs Xaoca He cesaJia erne OOJIbITero mepeBopoTa B IKOHOMUKE.
OiHaKO HECJIOXKHO BHUJETH Ha 0a3e SMIMPUIECKUX U TEOPETUIECKUX PabOT M0 XaoCy B SKOHO-
MmuKe (cM., Hanpumep, Lorenz, 1989 u Puu, 1997), uro, HeCMOTpst HA MHOXKECTBO HHTEPECHDBIX
TEOPETUIECKUX pas3spaboToOK B cdepe TUHAMUKHU IKOHOMUIECKUX CHUCTEM, IMIUPUIECKas 3a1a9a
10 BBIJIE/IEHUIO XAOTHICCKON TUHAMUKHU M3 9KOHOMHUIECKUX BPEMEHHBIX PsiioB OObLEKTHBHO Oojiee
CJIOYKHAsl, YeM B €CTECTBEHHBIX HayKaX, M YACTO HE B COCTOSTHUU OIIPABJIATh BJIOXKEHHBIE B PeIlleHIEe
9TON 3aJIa9N YCUJINS, C yIETOM JPYIUX MHOTI0OODOEMIAIoNNX 00acTeil HeJTMHEHHBIX UCC/IeIOBAHUIA.

B cepenune 80-x T010B, MO-BUAUMOMY, IIPHUIILIO TOHUMAHUE TOTO, YTO BBLICOKOCJIOXKHBIN Xa0TH-
YEeCKUI TPOIece (To €CTb HeJIMHENHBbIN JUHAMUYeCKU [IPOIeCC, 3aIelCTBY 0NN MHOI'O IIepeMeH-
HBIX ), C TIPAKTUIECKON TOUKY 3PEHUsI SKBUBAJEHTEH CJIydaiiHOMY IIPOIECCY, HAIPUMED, OPOYHOB-
CKOMY JIBHKEHHUIO (CM., HAIIpUMep, 0bCyzKJeHne TeHepaTopa ICeBIo-cayvaiinbix uncesn B Hsieh,
1991 u Brock, Hsieh & LeBaron, 1991), u 4T0 TOJIBKO He CJUIIKOM CJIOXKHBIE XAOTHIECKUE CUCTEMBI
(xaoc MaJIoif pasMepHOCTH) MOrYT 06J1a/1aTh KPATKOCPOYHOI 11PeJICKa3yeMOCThI0, KOTOPYIO HEBO3-
MOXKHO JIOCTHYb B PAMKAX TaAKUX TPAJUIMOHHBIX JIHHEHHBIX Mojieeil, kKak ARMA (cm. Baumol &
Benhabib, 1989).

[IpumeprO B TO Ke BpeMst ObLIN pa3zpabOTaHbl HECKOJIBKO CTATHCTUUIECKUX TECTOB Ha, HAJIAYLE
xaoca Masoit pagmepaocTu. [lonsTie KoppersimonHoi pasMepHocTH, pagpabotammoe Grassberger
& Procaccia (1983), siBisiercst, moxkasyii, Hanbosiee BaxkubiM. OHO [O3BOJISIET TIPOBEPUTH JAHHbIE
Ha, HAJIMIHE XaOTHIECKON TUHAMUKY, UCIIOJIB3Ys IIPU STOM OJHY XapaKTEPUCTUKY, CBOWNCTBEHHYIO
XAOTUIECKUM CACTEMAaM U HE CBOHCTBEHHYIO CTOXACTUIECKUM CUCTEMAaM, & UMEHHO HAJIUYIUE «JIBIPY,
OCTABJISIEMBIX XAOTHUIECKONW CHUCTEMOI B IIPOCTPAHCTBAX 0OJIBINON pazmepHocTu. TecT ocyIecTs-
Jsiercsd Tak. Psin x; TpancdopMupyercss BO MHOYXKECTBO BEKTOPHBIX MHOXKECTB pa3MepHOCTH OT 1
JI0 1 (9Ta Pa3MEPHOCTH HA3BIBACTCS «PA3MEPHOCTD BJIOKEHUS» )i T, (Ti—1, Tt)y ooy (Tp—ntly ey Tt)-
3areM BBIYUCJISETCH JIOJIS TAap BEKTOPOB, VIAJEHHBIX JPYI OT JApyra Ha paccrosHue He OoJiee
d (xoppensinuonHbIii mHTErpas). Koppessiuontasi pasMepHOCTb — 3TO IPeJie HAKJIOHA Tpaduka
JiorapudmMa KOPPeISIIHOHHOr0 nHTerpasia kak pyuknnn log d mpu n — oo. Eciu Koppensamuonnast
Pa3MEPHOCTH CTPEMUTCS K OECKOHEYHOCTH, 9TO O3HAYAET, UYTO ITPOIECC PABHOMEPHO «3AITOJIHIETY
N-MepHOEe IIPOCTPAHCTBO, YTO 3HAYUT, YTO OH CJydaiinbiii. Eciin ke KoppesrsannonHasi pa3MepHOCTD
[IPEKPAINAET POCT IIPU HEKOTOPOM 3HAYEHHUH 7, TO STO FOBOPUT B IOJIB3Y 7-MEPHOIO Xa0CA.

HecoxxHO BUIETD, 1OYEMY BBICOKOCTIOXKHBIE XaO0THIECKHE CUCTEMBI (1 OOJbIne, 9eM 5) CTOJIb
CJIO2KHO OOHApPYKUTH. HEeBO3MOXKHO yCTAHOBUTH, CTPEMUTCH JIU KOPPEJISIIMOHHAS PA3MEPHOCTD
K OECKOHEYHOCTH, €CJIN UCIOJIb3YIOTCs KOHEUHBIE BPEMEHHbBIE PsAbl. [IpakTudecKkn HET Pa3HUITHI
MEXKJIy peain3aliueil 9ucTo CIyYallHOrO MPOoIlecca U MHOTOMEPHBIM XaocoM. BoJiee Toro, B pabo-
te Hsieh (1991) momuepkuBaercs, 910, B TO BpeMsl KaK B €CTECTBEHHBIX HAyKax JiJIs TECTOB HA
MaJIOMEPHBIN Xa0C HEPEJIKO MCIoIb30Ba/inch Bbibopku B 100000 HaboneHuit u 60see, Haubosee
JJAUHHBIE BPEMEHHBIE PSAIbI B 9KOHOMHUKE OOBIYHO comepxkayu mpumepHo 2000 HabmomeHumit; oH
OTMEYAET, UTO JBYXCOT HEITEPECEKAIONUXCH BEKTOPOB, COOTBETCTBYIONINX PA3MEPHOCTHU BJIOYKEHU S
10, HemocTaTouIHO, 9TOOLI YCTAHOBUTD, «3aIOJIHSIOTY JIM OHU JECATUMEPHOE IPOCTPAHCTBO PaBHO-
mepHo. Brobasok, Ramsey, Sayers & Rothman (1990) mokasbiBator, 9T0 B OTHOCHTEIBHO KOPOTKUX
SKOHOMHUYECKHUX BPEMEHHBIX psijiax (faxe cocrosmux n3 2000 ToueK) MOITBEPXK/ICHNs HAJIMYUS
Xa0Ca MOTJIN OBITH ITOJIyYeHbI TaM, IIe €ro HeT, IIOTOMY 9TO OIleHKa HaKJIOHa rpaduka Jorapudma
KOPPEJISIITUOHHON PAa3MEPHOCTH CMeIeHa BHU3 B MaJiblx BbIOOpKax. OHHU Takxke caenajm 0030p
MMEIOIIXCsT PaboT, MPOBEPSIIONNX YKOHOMUYECKHE JIAHHBbIE Ha HAJUYINE XAOTUIECKON TUHAMUKH,
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¥ IPUIILTA K 3aKJIIOYEHUIO, UTO IOCI€ KOPPEKTUPOBKY HA MaJible BLIOOPKHU B OOJIBIITUHCTBE CIyIaeB
HET OCHOBAHWI 0JIaraTh, 9TO OBLI HaliIeH IPOCTON Xa0THIeCKN aTTPaKTOp, & CKOpee HEKOTOpast
HeJIMHEeHAsl IMHAMUKA. DTOT ke pe3yibrar Obu1 nosyden Scheinkman & LeBaron (1989), ko-
TOpBIE YTBEPXKIAIOT, YTO HEJUHEHHbIE CTOXaCTUIECKe MOoIe n, HanpuMmep, mogenn tuima ARCH,
MOI'YT M€HEPUPOBATH JUHAMUKY, CXOXKYIO C JUHAMUKON XaO0THYECKUX OTOOparKeHWil, U 9TO TECT
Ha Xa0C, 0A3UPYIOMNICT Ha KOPPEIAIMOHHON pa3MEPHOCTH, MOXKET Ha CAMOM JIeJie OTPaXkKaTh
HaJM49ie UMEHHO TaKUX BUJIOB HEJIMHEHHOCTH.

Tax nassiBaembiii BDS-tect, koropsrit npemmoxumu Brock, Dechert & Scheinkmann (1987),
[IPEJICTABJISIET CODOIl YJIYUIIEHHYIO BEPCUIO TECTa KOPPEJISIMOHHON Pa3MEPHOCTH, MOCKOJIbKY OH
Jie/IaeT KOJMIeCTBEHHYIO OIeHKY mporire. C nCroIb30BaHneM KOPPEIAINOHHON pa3MepHOCTH aBTO-
paM ymaJioch pa3paboTaTh CTATUCTHUKY, UMEIOIILYIO IPeJebHOe HOPMAaJILbHOE pacIpe/iesIeHre, ITO
CIeIaJI0 BO3MOXKHBIM TECTHPOBaHNE HYJIEBOI T'MIIOTE3bl O CiydaitHocTu BpemeHHOro psima. Hsieh
(1991) ucnosibzosasr cumysisituu Monre-Kapiio st mposepku criocobroctu BDS-Tecra pasinaars
MezKJly He3aBUCUMBIMU U OJMHAKOBO pacipeesnenubivu (HOP) nabiroenusivu, reHepupoBaHHbI-
MH OIHHMM U3 <«XOPOIINX» TIEHEPATOPOB IICEBIO-CJIYYailHBbIX YHCEN, U Pa3sHOOOPA3HBIMHU BHIAMEI
JINHEHHBIX W HEJIMHEHHBIX 3aBUCUMOCTEl, KaK CTOXaCTUIECKUX, TAaK U JIETEPMUHUCTUIECKUX. BbI-
sicHuI10ch, 910 BDS-Tect orBepraer runoresy HOP jjis GoJibiioro MHOXKECTBa, IIPOIECCOB, B TOM
qnciie ARMA, GARCH, TAR, mozeteii co cMeHOI peXKiuMa, B HECKOJIBKUX MAJIOMEPHBIX Xa0THYe-
cknx orobpaxkenwuii. [IpoBepka MaHHBIX Ha CIYyYIalHOCTH, OCYIIECTBJIEHHAT aBTOPOM C ITOMOIIHIO
BDS-rtecta B oTHOIIIEHUN JOXOMHOCTH aKIUil, IPUBE/Ia K OJHO3HAYHOMY OTBEPXKEHUIO 'UIIOTE3bI,
9TO IoKasaTesb goxomHocTn akimii ecrb HOP. CremoBarenbHo, HelnHelHas IUHAMUKA MOXKET
UMeTb BOBCE He XaoTUdeckoe npoucxoxjenue. Murepecno, uro Scheinkman & LeBaron (1989)
YCTAHOBUJIU C ITOMOIIBIO HEMAPAMETPUIECCKUX METOJI0B, 9TO MCTOYHUKOM HEJIMHEHHOCTH CJIY2KUT,
CcKopee, yCJIOBHAA MeTePOCKEIACTUIHOCTD, a He Xa0THIeCKasl JUHAMUKA, CMEHa, PeXKIMa, HJIH KaKue-
To apyrue (paxkTopbl. Xors crangaprable Mojean Tuia ARCH He ucdepnbiBatoT Bce HeJIMHEHHBIE
CBOMCTBA JIAHHBIX 110 JOXOJHOCTHU akinii, 6ojee rubkas mojaensb tuina GARCH ¢ HOP-omutkamu,
TO-BUIUMOMY, JIydIlie CIpaB/isgercd ¢ 3ajadeii. JIpyrue ucciemoBaresin, paboTaomue ¢ TaHHBIMI
00 0OMEHHBIX Kypcax W IIPOIEHTHBIX CTABKAX, IOYTH €IUHOTJIACHO ITOATBEPXKIAIOT 9TO 3aK/II0Ue-
HUE.

Bruto pazpaboraHo ere HECKOJBKO TECTOB Ha HAJMYUE Xaoca. B Hacrosiiee BpeMsl HU OJIUH
13 UMEIOIINXCsT TeCTOB HE B COCTOSIHUU IMPEJIOCTABUTH JHOCTATOYHO yOeauTeIbHble CBUIETEILCTBA
B IOJIb3Y XAOTUYECKON IMHAMHMKHU B 9KOHOMHUYECKHNX JAHHBIX. OTCYyTCTBHE TaKHUX JIOKA3aTEHCTB
[IEPEOPUEHTUPOBAJIO SKOHOMHUCTOB C 3aJ1ad MOJIEJIMPOBAHUS YCJIOBHOIO CPeJHEro (B YacTHOCTH,
XaOTHYECKUX CHCTEM) Ha 3aJIadi MOJeIUpoBaHus ycjaoBHoi muctepcun (momesnn tuna ARCH).
[Ipenckazanme BOJATUILHOCTU BBINLIO HA TEPBLIN ILIAH, XOTd PACTYIINN 00beM JTOCTYITHBIX KO-
HOMMUYECKHUX JAaHHBIX BCE €Ie JAaeT BO3MOMKHOCTD ITOATBEPIUTH WM OIMPOBEPTHYTH IOJIYIeHHBIE
Pe3yJILTATBI O TOM, UTO MaJIOMEPHOI'O Xa0Ca B SKOHOMUYECKUX JIAHHBIX HET.

5 3akJrouyeHue

Teopust xaoca CyIIeCTBEHHO MU3MEHUJIA METONOJIOTHIO Hayku. Kiaccuyaeckuil 1Momaxomd, B COOTBET-
CTBHUU C KOTOPBIM BBIJIBUHYTBIE BHaYAJIC TEOPETUYECKHE NPECKA3aHUA BIIOCJIE/ICTBUUA TECTUPYIOT-
csi Ha Oaze PKCIepUMEHTa, He BIIOJIHE IMPUMEHUM K XaO0THYeCKUM IporeccaM. ITockoabKy 10ro-
CpPOYHOE IIpe/ICKa3aHre B OTHOIIECHUN TaKHWX IIPOIECCOB HEBO3MOXKHO, MPOBEPKA TCOPUN MOJIZKHA
0a3npoBaThCs He Ha IPEe/CKa3aTeIbHON CIIOCOOHOCTH, & Ha APyrux, 60jee CI0KHBIX CTATACTHYE-
CKUX CBOMCTBAX BBIABUTAEMOIl TEOPUU.

UccnenoBarust B 006JacTy HEJIMHEHHON IMHAMUKH W TEOPUHU XA0CA CKOPPEKTUPOBAIN CTAPUH-
HYIO PEAYKIMOHUCTCKYIO TEHJICHIINIO B HayKe, B YaCTHOCTHU, B KJIACCUYECKON IKOHOMUKE, TO €CThb
CKJIOHHOCTB HMCCJICA0OBATh CUCTEMY IIOCPEJCTBOM HAJIOXKEHU:A APYT Ha Apyra OTAECJIBHBIX ee 3JIe-
MeHTOB. 110M00HBII TUHEHHBIA TOIX0, HE BIIOJIHE IIPUMEHNM KO BCEM JIUHAMUYIECKUM CHCTEMAaM.
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B JaCTHOCTH, CJIO2KHasd JUHAMHUKA XaOTUYIECKHUX CUCTEM, KOTOpasd B CyH.[eCTBeHHOfI Mepe 3aBUCUT
OT B3aMMOJIEHCTBUS IJIEMEHTOB, HE MOXKET ObITH IIOJIyYeHa B PE3YJIbTaTe UX HAJIOKEHUS.

COBpeMeHHI)Ie (bl/IHaHCOBO—SKOHOMI/ILIeCKI/Ie uccje/1IoBaHusd UCIHOJJIB3YIOT BbICOKOYaCTOTHBIEC, Ha-
[IpUMep, €XKECEKYH/IHbIEe, JaHHbIe. Be3 COMHEHUs], HAJIMYNE TAKUX JAHHBIX JI€JIAeT TeCTUPOBAHUE
Ha HEJIMHEWHOCTDb U, B YACTHOCTHU, HA Xaoc, OoJiee mepcreKTuBHBIM. OHAKO, KAK M3BECTHO, €3Ke-
CEeKYHJIHbIE JIAHHBIE BKJIIOYAIOT B Ce0 MHOXKECTBO MUKDPOPBIHOYHBIX SBJICHUI, TAKUX KaK ITPBHIK-
K1 B IIeHe IIOKYIIaTeJ/id U IeHe IIPpOoJAaBlia, BBIIIOJIHEHHNE JIUMUTHBIX IEHOBBLIX OP/AEpPOB U T.II. (CM.,
nanpumep, Hsieh, 1991). Tecrsl Ha HeJMHEHHOCTH MOTYT yJIaBIMBATH U TAKHE HE OTHOCSIIIUECS
K JIeJly SIBJICHUSI, €CJIM UX He YJACTCsl YCTPAHUTH yCpeIHEeHueM 06oJjiee MPOJIOJIXKUTEBHOIO Bpe-
MEHHOTO psjia. B cBoio odepejib, OoJiee TIPOJIOJIKUTEIBHBIE BPEMEHHBIE DA MOT'YT HCIIBITHIBATD
cMmeny pexkuMa. [TocKoIbKy TecThl Ha HEJIMHEIHOCTDb MOTYT YJIABJIUBATH U HECTAIIMOHAPDHOCTD, UC-
IOJIb3yeMbl€ BpEMEHHbIC PAIbI JTOJI2KHbI 6bITb HEe CJIMIIKOM IIPO/JOJI2KUTEJ/IbHBI. STO COO6pa}KeHI/Ie,
[IO-BUIMMOMY, HAJIaraeT OrpAHUYEHNE Ha HAIy CIIOCOOHOCTb OOHAPYKUTH XAa0C B 9KOHOMUKE.

Vewiust 110 MOJIEJIUPOBAHUIO SKOHOMUYECKUX IIPOIECCOB cefidac MepeKJIIOUIINCh Ha aHAJN3 BO-
JIATHJIBHOCTH. DMITUPUIECKHE JIOKA3ATETHCTBA HAJTUIUS HEJTUHEIHBIX BUJIOB 3aBUCUMOCTH BO BTO-
pPOM, a He IIEPBOM MOMEHTE pacipeesieHns: (PHHAHCOBO-9KOHOMUYIECKUX CIYIANHbIX BEJIUINH Ka-
KyTest yoequrenbubivu. OHUM U3 TPUMEPOB TAKUX 3aBUCUMOCTEH MOYKET CJIYXKUTh B3aHUMO/Ieii-
CTBUE MEXKJYy MHTEPBEHIUAMU IMEHTPAJIbHBIX 6aHKOB 1 BOJIATUJIBHOCTBHIO Ha PBIHKaX BaJIIOT.

Teopusi xaoca HIpeJCTaBIseT COOON HECKOIBKO <«HEYJI00HYI0» 00JIACTD SKOHOMUYECKUX HUCCTIe-
JnoBaHuil. Bo-1epBhIX, Xa0OTUIECKHE CUCTEMbBI IMOUYTH HelpejckasyeMbl. C TeOpeTUIecKOil TOUKH
3pEHUs yBEJUYEHUE IPEICKA3YEMOCTA TAKUX CHCTEM CBHA3aHO C IOBBIIIEHUEM TOYHOCTUA H3MeE-
peHus HaYaJbHBIX yCJAOBUU M MUHHUMH3aIuei ommboK BbrauciaeHuit. Ho mockosibky ommbKu B
TaKUX CUCTEMAaX aKKyMYJHUPYIOTCH UPE3BBIYANHO OBICTPO, TO, YTODBI JlaXKe COBCEM HEMHOI'O yBe-
JIMIUTHb MHTEPpBaJI IPEICKa3aHnd, HeO6XO,ZLI/IMO CymIeCTBEHHO YBE/IMYINUTHL U3JACP2KKH, ITO MOXKET
OBITH HEOIIPABJIAHHDBIM C IIPAKTHUYECKON TOYKY 3PeHUs. BO-BTOPBIX, ¢ UMEIONIUMUCH HA CETOJTHSIII-
HUM JIEHb 9KOHOMUYIECKIMY BPEMEHHBIMU PsIIAMU HEBO3MOYKHO C YBEPEHHOCTBIO YTBEPK AT, ITO
HeJIMHEHHbIEe 3aBUCUMOCTH, CKPBITBIE B 3TUX PAJIAX, ABJSIOTCH XaOTHIECKUMHU. TakuMm oOpaz3om,
UCCeI0BaHus B 00JIACTH Xa0TUIECKON JUHAMHUKHU B SKOHOMUKE — 3TO TEXHUIECKU CJIOXKHBIE U J10-
porue MOIBITKU HAUTU TO, YTO C HPAKTHUYECKON TOYKU 3PEHUS MOXKET OBbITh HEOIPAB/IAHHBIM C
YUIETOM JIPYTUX BAPUAHTOB HEJIMHEWHON IMHAMUKU, TPUMEHEHHE KOTOPBIX JIJIsi ITPOTHO3UPOBAHMST
nMeeT Kylda 6OJIBH_I€ IIEepPCIIEKTUB. I/ICTOpI/IH I/ICCHe,ZLOBaHI/II;JI B O6JI&CTI/I Xa0TNYECKUX 9KOHOMUYE-
CKUX CHCTEM MOKA3BIBAET, YTO SKOHOMUCTBHI B OOJIBIIIMHCTBE MPEIIOWIN TEPEKJIIOUATHCS B CBOUX
HCCJIeIOBAaHUSIX HA MeHee «Hey/I00HBIe» 3aJatu.

Tor daxT, 9T0 MaIOMEPHBIN Xa0C He ObLI OOHAPYXKEH B Y9KOHOMUYECKUX JAHHBIX, HE O3HATAET,
KOHEJIHO, YTO XaOoCy HeT MeCTa B SKOHOMHYECKOi Hayke. Teopusi xaoca, 6e3yc/iOBHO, oboraTu-
Jla, HAIle TIPEJICTaBIeHre 00 OOIMX CBONCTBAX HEJUHEHHBIX TMHAMUYECKUX cucTeM. Bosee Toro,
9KOHOMUYIECKHNE CUCTEMbI MOT'YT 6bIT]:> MHOT'OMEPHbIMH. B HacCToOd1ee BpeMsd IVIHOFOMeprIfI Xa0cC
(mazke ecsim GbI OH CYIIECTBOBAJ B 9KOHOMUYECKUX JAHHBIX) HE MOXKET OBbITh HMCIOJIb30BaH JIJIst
y.HyLIH_IeHI/If/i Ka4deCTBa IIPOrHO30B, TaK KaK B YCJIOBHAX KOHEYHOI'O O6'beMa JaHHBIX MHOFOMeprIﬁ
Xa0C U CTOXACTUIHOCTD — (paKTUIeCKu OjiHO U TO 2ke. OJIHAKO 110 Mepe YJIydIlleHnusi CHCTeM cOopa
1 00pabOTKN JIAHHBIX CUTYaIlUsl MOYXKET U3MEHUTHCS.

HeBo3MOXKHOCTB TIOCTPOEHNUST TPOrHO30B Ha 6a3e¢ MHOTOMEDHBIX XaOTHIECKUX (FJIH IUCTO CTOXA-
CTHYECKUX) cucTeM (0 KOTOPOH roBoputcst B snurpade XOKUHIra K JAHHOMY 3CCe) COOTBETCTBYET
muennio Benya Majensbpora, koropeie cauras (cm. Mirowski, 1995), 9410 GOIBITHHCTBO MPOIEC-
COB HAXOJSITCS TJIE-TO MEXKJIY IUCTBIM JIETEPMUHU3MOM ¥ OEJIBIM IIIYMOM U MOT'YT ObITH OJMHAKOBO
YCIIENTHO OIMCAHBI U KaK CJIOXKHBIE CTOXAaCTHYECKUE ITPOIECCH, U KaK XaOTUIECKHUE IIPOIECCHI.

HepasenumocTs gerepMuHu3Ma (MHOTOMEPHOI'O Xa0Ca) U CTOXACTHYHOCTH, CBOHCTBEHHAST KO-
HOMHUYECKUM HEJIMHEHHBIM HCCJIEIOBAHUSIM, TAKXKE HAXOJUTCS B COOTBETCTBUU C (PriiocodCKOi
Tpajuiueil JBORCTBEHHOCTH B BOIIPOcax O cBoboie Bou u Tejeogoruu. Jlake ecsm ObI HAM OBI-
JIN M3BECTHBI BCe 3aKOHOMepHOCTH Bcesiennoit, Mup Bce paBHO ObLI ObI CIydailHbIM, BeJlb CJIOXK-
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HBII PEryJIsipHBIN 3aKOH U eCTh caydaiinocTb. B cBoeit pabore o cBoboie Boin desoBeka Popper
(1966) mmcan o6 «obrakax», KOTOPbIE «KpaiiHe HeperyssipHbl, HEYHOPsi0UYeHbl U GoJee Wi Me-
Hee HellpeJICKa3yeMbly», I 0 «dacaxy», <IIOBeJIeHIe» KOTOPBIX «PEryJysipHO, YIOPsI0UEeHO U XOPOIIO
npejickazyemMo» (cTp. 5):

«Mwup — 310 cucTeMa, B KOTOPOil 0O/IaKa B3ANMOCBSI3AHBI C TACAMM, ... B OMPEIEJIEHHON Mepe,
BCE YaChl — 3TO 00JIAKA; ... CYNIECTBYIOT TOJBLKO 0bJIaKa, XOTsS U PA3HON CTEreHH 00JIaTHOCTH ».
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This essay focuses on the genesis of ideas of nonlinearity, stochastics, and dynamics in
economic thought as a series of intellectual advances that connected the linear static
(quasi-dynamic) determinism of the 18th-19th centuries with the linear mechanistic
systems with stochastic terms and the nonlinear deterministic and stochastic dynamic
models of the late 20th century, specifically, the chaos theory. The emphasis is placed
on the developments of the second half of the 20th century. Technicalities are avoided.



