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HEYETKHUE UHOPOPMAIIMOHHBIE MEPHBI B 3AJTAYAX
OOHAOBOI'O MEHE//KMEHTA

B nanHO#1 cTaThe mpeanpUHUMAETCs MONBITKAa 000OCHOBAHUS UCIIOJIb30Ba-
HUSl HEUETKUX MH()OPMAIIMOHHBIX MEpP B Ka4ECTBE OIEHKU pHUCKa (PUHAHCOBOTO
aKTHBa B YCJIOBHSX HEOIPEAECICHHOCTU. B HacTosIiee BpemMsi B TEOPUU HEYET-
KUX MHOXECTB CYIIECTBYET MHOKECTBO MOJXOJ0B K OICHKE HEUEeTKUX UHGOP-
MalMOHHBIX Mep, 0a3UPYIOIIMXCSA HA KOHLUENIHUH dHTponuu. OJTHaKO Kjaccuye-
CKO€ IOHMMaHue »HTponuu 1o IlIeHHOHY, KaKk OTHOCUTEJIBHOM CTEIIEHU CIy-
YailHOCTH, HE SBJAETCSA B JOCTATOYHON MEpe KOPPEKTHBIM IPU aHAJIU3€ HEdeT-
KUX MHOXXECTB U CHUCTEM. DHTPOIUIO HEUETKUX MHOXKECTB, SIBJISIOIINXCS 0000-
IICHUEM CIIy4aeB YETKMX MHOKECTB, IIOPOKIAAET HE TOJIIBKO CIy4alHOCTh, HO U
HEOJIHO3HAYHOCTh, PA3MBITOCTh XapaKTEPUCTUK ITPOLIECCOB, ONMMUCHIBAIOIIUX I10-
BEJICHUE HEYETKUX CHCTEM. B cTaThe IpemyiaraeTcsi ypaBHEHUE ITWHAMHUKHU J0-
XOJHOCTH (PMHAHCOBOI'O aKTHBA, TO3BOJIAIOIIEE OLICHUTD BIMSHUE KaK HEUETKON
TaK 1 MPoOAOUIMCTUYECKON HEONIPEAECIIEHHOCTH (DOHI0BOIO PHIHKA.
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FUZZY INFORMATION MEASURE IN SHARE MANAGEMENT

This paper presents an attempt to interpret a fuzzy information measure as
risk measure on stock market under uncertain conditions. Actually a number of
schemes have been proposed to combine the fuzzy set theory and its application
to the entropy concept as a fuzzy information measurements. However the clas-
sical Shannon entropy using isn’t quite correctly in fuzzy sets and systems anal-
ysis. Since the fuzzy set is a generalization of the ordinary classical set, the en-
tropy of fuzzy set generates not only by randomness but vagueness and fuzzi-
ness of fuzzy processes characteristics described fuzzy systems behavior. At the
article we propose financial asset return rate equation allowed to estimate finan-
cial market fuzzy and probabilistic uncertainty influence.
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