O HAYYHOW AKTUBHOCTM
OPIAHU3ALINM
ECTECTBEHHO-HAYYHOIO
NPO®UNSA B POCCUN U 3A
PYBEXOM

M.HO.PomaHosckun (OPH PAH)

PacwmnpeHHbI ceMunHap

«BbluncnmrtenbHasa dusnka: anropuTmel,
MeTobl N pe3ynbTaTbi»

Tapyca, 20.10.2011 .



METO/L

* [lpegnaraeTca cpaBHMBaTb He KONMYECTBO
«CBOMX» Nybrmkaunm B NPeCcTUKHbIX
MeXOyHapOoa4HbIX N30aHUAX C «Y4YXUMUNY», YTO
TpebyeT BCAYECKMX MOMPaBOK U
OOMNOJSTHUTENBbHbBIX COOOPaXXeHNN, a «CBOUX» CO
«CBOMMWUY»: opraHusauum PAH c gpyrnmm
opraHmndaunamm PO, yHueepcuteToB CLUA C
OpyrumMmn HaydHbiMu opraHusaumamm CLUA,
yYHUBepcuteToB [ epmaHun ¢ opyrumu
opraHusaunamm Haykm B [ epmaHun.



COLEPXAHUE

«3ada4yn TekyLlero MoOMeHTa»

CpaBHeHMe POCCUNCKUX HaYYHbIX
opraHmaauum no nyonmkaunoHHoOM
aKTUBHOCTM

CpaBHeHMe 3apybeXXHbIX Hay4HbIX
opraHusauum (CLUA n 'epmaHun) no
nyonmMkauMoHHON akTUBHOCTH

[lonblTka oTBeTa Ha Bonpoc «l ge
aenaeTtca Hayka?»



HOBbIVN «HAE3d» HA PAH

* M.I'enbdbaHpg, [.JlnBaHoB, «BEPHUTE
OEVNCTBEHHOCTb HAYKE», «3kcnepTt» Ne 38 (771),
26.09.2011

* «B kayecTBe UcTouHMKa NMHGPOPMAaLIUN Mbl
Bocrosnb3oBanuck 6ason nybnmkaumm Web of Science, a
Takxke cTaTucTtudeckum cbopHnkom «MHAMKaATOPbLI HAYKMU:
2010» (MuHobpHaykun, Poccrart, 'Y—BLW3, Mockea,
2010). CtaTnctnyeckme gaHHble 0 BHYTPEHHMX 3aTpaTtax
Ha uccrnegoBaHUsa 1 pa3paboTkn, a Takke 0 BO3pPacTHOM
cocTaBe uccriegoBaTenen npuBeaeHbl 3a rof, Koraa oHu
bbinn onyonukoBaHbl. ABTOpbI briarogapHbl J1. M.
[[oxbepry 3a npegocTaBneHHble A0 onybrnmMkoBaHnsA
CTaTUCTUYECKMNE OaHHbIE.»



[ JIABHbBIE NMPETEH3UW:
[TYBJITMKALNW

[onsa ny6nukauwn PAH » yHusepcuteTos «CTOMMOCTb» OHOM ny6nuKkauum 8 PAH ~ TPadwk
B 06LIEeM yucne nybnukauwin u3 Poccum
60 3500
3000
50 2500
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1500
40
e I I
" , Nl
1935 2000 2005 2010 2005 2007 2009
04 ThiC. pyb.

® [lons nyGnuxkaumin PAH B o6lem yucne nybnukauwi w3 Poccu  m PAH
= [lons nyGnukaumih YHUBEPCUTETOR B 06LLEM Yucne B CexTop Bbicwero 06pasosanmns

NYGAHKBLUA U3 Poccan WcTounmk: «Ukpukatops! Haykiu: 2010» (MuxoGpHayks,
Wcrounmk: Web of Science Poccrar, MNY-BLU3, Mocksa, 2010)



N BO3PACT

lons UCCNeaoBaTeneil B COOTBETCTBYIOLLEM L - [paduk ¢ nybnmkaumamu -
nepegeprmeanue. o Tpaguuun,
RAS Kk HasBaHWIO MHCTUTYTA

40 HMKorga He go6aBnsaAnu (paHbLLe.

so3pacre, 2008 ron

Cenvac, MOXeT ObITb, HAYHYT —
30 KO.C.OcunoB o4yeHb 0buxkaeTcs)
*  WHctutytel OPH PAH
onyonukosanu B 2010 r. okono 6
el TbIC. CTATEN B PELEH3NPYEMbIX
Hay4HbIX XXypHanax, He cuutas
10 TaKoro e KonuyecTtsa apyrux
Hay4HbIX nybnvkaumi. MNpu
NpUBEOEHHON LIEHE O4HOM
0 nyonukauum PAH 6ornee 4em B 3
no 29 ner no 39 ner  cesiwe 60 ner MITH. py©. OroakeT MHCcTuTyTOB
% O®H pomxeH 6bIn 6bITb NOPsiAKa
= PAH 40 mnpA. py6., 4To NpeBbILLIAET
M CexTop BbICWEro 0Bpa3oBaHms OromKeT LueHTpanbHom Yyactn PAH.
WeTousmk: «Wnpvkatope! Haykn: 2010s (MuxoBpHayka, « [laHHble 0 BO3pacTe
Poccrar, MY-BLL3, Mockea, 2010) nccneposartenen oo 39 netr

Oeccmbicnenbl, ona PAH necTHbl
N HEBEPHbI — CUTYyaL A XyXe.
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Analytical representation of stock and stock-indexes returns:
Non-Gaussian random walks with various jump laws
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Keywords:

Random walks

Levy function

Truncated Levy distribution

Empirical data for stock and stock-indexes returns that is available for international
markets as well as for the Russian stock market is introduced and discussed. Random
walk process with a specific law of an elementary independent increment (jump) in some
random walk space is proposed for a proper basic description. An analytical representation
of a random walk distribution law is derived from a general conception of stochastic
elementary jumps. This representation covers classic S. Chandrasekhar’s results for Gauss
random walks with limited jumps and jumps having distributions with all moments as
well as P. Levy flights with jump distributions without moments starting from the second



TEKYLWAA MOPAIJIb

« Cyas no usgaHuto, onaTb Havanacb 3akasHasi KaMmnaHug
no auckpeantauun PAH. 3aHumatlotca aTum onsThb
«WwiTaTHble pedopmaTtopbi» PAH.

« OvyepepgHasn ctatbsa o «pedopmupoBaHn» PAH
nosiBUnachb B «JKcnepTe» nepen soibopamm B
[‘ocyoapcTtBeHHyto aymy P® 1 Becbma nokasnbHbIMK MO
POCCUNCKUM MepKaMm Bbibopamu B YneHbl PAH. XoTt4
BblOOpLI B PAH aBnsitoTCcA LEH30BbIMU, NX
XapakTepuayeT YyCTOSABLUMNCS NOPSAAOK, YNCTOTa
ronocoBaHMA C Y4eTOM KaXKaoro ronoca 1 Becbma marsnas
3aBUCUMOCTb OT MHEHUA pykoBoadcTBa. CpaBHEHUE 3TUX
B6NU3KMX NO BPEMEHN BbIDOPOB MOXET AaTb
Manonpeackasyemble pesynbrarthl.



METOOUKA OLUEHKW HAYHHOI O
BKITAOA OPFAHU3ALIM P B
OYHOAMEHTAJIBHYKO HAYKY

 [lpeanaraetca cpaBHMUBATb KOSINYECTBO
nyonukaumm aBTopoB opraHnsaumm PAH
(AH CCCP) n nybnukauun aBstopoB
OPYrux opraHm3aunm B 3apyodexHble
Hay4HblE U3OaHUS.

« [1na Hayana B34aTbl Nyonukaummn B
NATURE ong oueHkn qoyHOamMeHTanbHOU
HayKkn B Lenom mn nybnmkauum B Physics
Review Letters ona oueHkn donsmkn.
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[JIEHAPHbBIE JOKINALbI HA
KOHOEPEHLWVAX IUPAP

« C uenbto cbopa 1 aHanusa cTaTUCTUYECKMX OaHHbIX O BbICTYNMEeHUsAX POCCMNCKNX
yYeHbIX-U3NKOB Ha Hanbonee 3Ha4YNMbIX MeEXOYHAPOAHbIX HAYYHbIX
KOH(bepeHUUsax 3a nocneagnme 5 net, 6b1nm UCnonb3oBaHbl AaHHbIE KOHEpPEHLMIA,
noweawmx ¢ 2005 no 2009 rog 1 nony4msLLMX crioHcopckyto noanepxky I[UPAP
(International Union for Pure and Applied Physics). ExxerogHon noaaep>xkon
I[UPAP nonbaytotca ot 20 go 30 mexayHapodHbIX HayYHbIX ON3NYECKNX
KOHJbepeHL M, CUMMO3UYMOB U KOHIPECCOB, UrparLLnX KITKYEBYIO PONb B
Hay4yHOM coobliecTBe. [Ans ctatncTtnydeckoro aHanmnaa 6oirin BblOpaHbl TOSTbKO
nfieHapHble JoKnagbl POCCUNCKMX yYEHbIX C NPOOOIMKUTESNTIbHOCTBLIO He MeHee 20
MUHYT (BCcero 51 BoicTynneHue). 13 51 BoicTynneHna 29 6bino coenaHo
coTpyaHukamm nHctutytoB PAH, 16 — coTpyaHMkamMmn BeJOMCTBEHHbLIX MHCTUTYTOB
(6biBLWKMIM Cpegmall) n 6 — coTpygHukamm BY30B (B TOM 4ucrie Nno ogHOMY
noknagy HUASD MIY n TAULL). [laHHbIE NO HEKOTOPbLIM KOHEPEHLMAM U3
cnucka IUPAP 3a npoLusibie rogbl OTCYTCTBYHOT, HO B CUJTYy TOTO, YTO 3TU
KOH(epeHUUnN He BXOOAT B YNCIMO 3HAYUTESNBbHbIX N PerynapHo nocelliaemblx
POCCUNCKNMWN YYEHBLIMU, MANoOBEPOATHO, YTO OTCYTCTBME 3TUX AAHHbIX U3MEHUT
BbIBOAbl CTAaTUCTUYECKOro aHanusa, npeacraBreHHoro Huxe. B cneaytowen
Tabnmue ykasaHo YMCro BbICTYMNNEHNN, CAESNAHHbIX NPeaCcTaBUTENSMM
Poccunckux nHctutytoB n BY3oB. B cnyvae, ecnu goknagyvk adodunuposaH
OAHOBPEMEHHO N C POCCUUCKUM U HEPOCCUUCKUM UHCTUTYTaMK, B CyYMMapHOW
CTaTUCTUKE OH yuuTbiBaeTcs ¢ koadpdpuumneHtom 0.5.
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MOPAIIb 1

 PAH B HacTosLee BpemMs AaeT 2/3 poCCUNUCKUM
nybnukauum Nno eCTeCTBEHHLIM HayKaM B
Hanbonee NPeCTMXKHOM MEXOYHaPOAHOM
xypHarne Nature un %2 nydonukauni no ousuke B
Physical Review Letters.

* [loaTOMYy Kakon-nnmbdo 3Ha4YnUTESNbHbIN NPUPOCT
poCCUNCKUX Nybnukauum B Handonee
NPECTMXHbIX Hay4YHbIX U3gaHnax 6es PAH B
onmxanwine rogbl (5-10 neT) HEBO3MOXEH, a
pe3ynbTaTtoMm «3axkmma» PAH O0ynet nageHne
yucna Takux nyénukaunm.



KAKOE «KOJINMHECTBO HAYKW»
OEJNNAETCA B YHUBEPCUTETAX

* [1lpeonaraeTtcsa cpaBHMUBaATb KOJIMYECTBO
cTaTen U3 yHUBEPCUTETOB U OPYIUX
opraHnsauun B 3apybeXHble Hay4Hble
nanaHua anga geyx ctaH: CLUA n
['epmaHun.

« [1na Hayana B34aTbl Nyonukaummn B
NATURE ong oueHkn qoyHOamMeHTanbHOU
HayKkn B Lenom mn nybnmkauum B Physics
Review Letters ona oueHkn donsmkn.



YBJITMKALIMA B NATURE YHUBEPCUTETOB
N OPYT'MIX NCCJIEOOBATEJIBCKUX
OPrAHU3ALINA CLLA
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MYBITIMKALUWN B PRL YHUBEPCUTETOB U

OPYTUX MCCIEOOBATEJIBCKNX
OPIrAHU3ALIN CLLA
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[TYBJITMKALIM B NATURE YHUBEPCUTETOB U
OPYTUX UCCIEOOBATEJIBCKNX

OPIrAHM3ALMN TEPMAHN
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MYBITIMKALUWN B PRL YHUBEPCUTETOB U
OPYTUX MCCIEOOBATEJIBCKNX
OPIrAHU3ALIMN TEPMAHNI
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HABJTIKOOAEMbIE SOOEKTDI

« BospactaHue gonn yYHUBEPCUTETCKNX
nybnmkaummn.

* B3pbIBHOE paclunpeHue KonmyecTea
COaBTOPOB OQHOM CTaTbW, NOSABNEHNE
MeXayHapoaHoro coaBstopcTtea (4o 1981
roga — KpauHe peakoro).

 OgHa 13 npuyinH — pacnag CCCP u
npekpaLlleHne ctpaTerm4eckoro
COMNepHNYECTBA.



MOPAIJIb 2

« 3HauunTenbHoe bonbwmnHcTBo cTaTten B NATURE
n Physics Review Letters ons
dyHOameHTanbHoM ectectseHHoOU Hayku B CLUA
nognncaHo yHmBepcutetamu (B usnke aToT
drakT BbIpaXXeH cunbHee).

* B ['epmaHumn nepeBec ymncna nyonukauum B aTnX
N3gaHnAX B NONb3y YHUBEPCUTETOB NPOU3OLLIEST
Tonbko B 01-10 rr.

« [OBOpPUTb O TOM, YTO B pPa3BUTbIX CTPaHaX
dbyHOamMeHTanbHas ecTeCTBEHHasa Hayka
[lenaeTcs B YHUBepcUTeTax, Takum obpasom, He
COBCEM KOPPEKTHO.



SAKITKOYEHWE

[TpsiMble cpaBHEHMA NMyONNMKALMOHHON aKTUBHOCTU U
nocneayrouime oueHKM Ha X OCHOBE MOXKHO CUHUTaTb
KOPPEKTHbIMWU 4119 UccriegoBaTeribCKMX eCTeCTBEHHOHAYYHbIX
opraHm3auum BHYTPU OQHOWN N TOW Xe CTPaHbl, CPaBHEHUIO
NO4NEXUT, COOTBETCTBEHHO, KONIMYECTBO CTaTeN B OAHOM U TOM
Xe XypHane.

OtBeT Ha Bonpoc «Bcsa nu Hayka B CLLUA genaetca B
YHUBEPCUTETAX?» B HACTOSILLEE BPEMS NONOXKNTESbHbLIN.
XOpOLLO /NN 3TO — HEN3BECTHO.

OTBeT Ha Bonpoc «Bcsa nu Hayka B [epmaHun genaetca B
YHMUBEpCUTETaxX?» B HACTOsLLEe BpeMs OTpuLaTeSbHbIN.

[TockonbKy doyHOaMeHTanbHble uccriegoBaHus obnagaroT
M3BECTHOWN MHEPLUMOHHOCTBIO, T.€. HENb3sl, BIOXWB AEHbIN U
HaHsIB nccrnenoBatenen, HeMeAneHHo NonyyYnTb TpebyeMblii
pes3ynbTaT, AoKNa4 oTpaXaeT cutyauuto 3-5 NeTHen OaBHOCTMH,
kKoTopasi B PAH Obina oTH0Ab He xopolia. Ho gaxe v npu Takmx
orpaHn4YeHHbIX Bo3MOXXHoCTAX PAH «npoussoguna» 2/3
doyHOaMeHTanbHOW eCcTeCTBEHHOHAaYy4YHOW NpoaAYKUUN, U He
MeHee 1/3 - pusunyeckon.
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opraHusauum pasnmyHbiX TMNOB B Poccun n 3apydexom.
BectHuk PAH. T.80. Ne 12. ¢.1059-1063 (2010).

« A.E.Bapwasckmn, B.A.MapkycoBa «OuUEHKY
9P EKTUBHOCTMN POCCUUCKUX pyHOAMEHTANBbHbIX
YYEHbIX crieayeT ckoppektupoBatb». 11.01.2010 .
http://www.strf.ru/organization.aspx?Catalogld=221&d n
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« A.E.Bapwasckun, B.B.MBaHoB, B.A.MapkycoBa. O6
ageKkBaTHOW OLEHKe pe3yrbTaTUBHOCTU Hay4YHOU
neatenbHocTU. BecTHuk PAH. T.81. Ne 7 ¢.587-593

(2011).
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