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THE METHODICAL APPROACH FOR THE INNOVATION  RISKS 
ASSESSMENT IN THE UNCERTAINTY CONDITIONS  

Myasnikov V. 
National University of Urban Economy in Kharkiv named after O.M.Beketov 

The problem of the innovative activity risks assessing of the machine-building enterprises 
today is relevant due to the lack of a unified scientific and methodical approach. This is 
confirmed by a variety of the «innovation risk» concept definitions and the presence of a 
large number of risk assessment and forecasting techniques which are represented in the 
researches of the domestic and the foreign authors. The article has analyzed the further 
approach to the innovation risk assessment which is based on the fuzzy-set theory which 
allows overcoming the disadvantages associated with the uncertainty inherent in other risk 
assessment methods. The expected risk model assessment using the fuzzy triangular sets 
has been demonstrated. The interaction cases of the expected value of the test and 
indicators characterizing its boundary conditions have been investigated. Through the use  
 
 
©  . ., 2017 



    117, 2017
 

173 

of available from the formulas the total investing risk in the innovative projects depending 
on the boundary conditions has been determined. The ROI index has been chosen as the 
test indicator. The model allows the project developers to choose the optimal settings by 
minimizing risk. 
 
Keywords: innovative risk assessment, fuzzy sets, investments, profitability index  
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       : 
( min,Eo,Emax) -     

(expected value);  (Bmin,Bo,Bmax) - ,    
  (border conditions).      , , 

: NPV –    ; PI –  
 ; RII –     

 ,        
  .  

         
   : , , 

.    <B   
  . 
        

     ,  
Bmin= Bmax = Bo. 

      ( . 2) 

    (1) 

 4 . 
 1. Bo.< Emin –  R=0. 
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 2. Emin <Bo.< Eo   

                         )                                                        ) 

. 2.       

  

        [ 1, 2] 
(  4 ).  (1)  0< < 11  

;           (2) 
       0   

 0. ,   (2),  
                                                 (3) 

         
.   E> 0 –    . 

    ( , )      
: 

                (4) 

 . 
    : 

     (5)  
 3. Eo <Bo.< Emax  ( . 2 ) 

       0   
 0. ,   (2), : 

                                                  (6) 
    ( , )    

  : 

                    (7) 

    : 
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            (8) 

 4. Emax <Bo  -   R=1,  
. 

 .     . 
     T=3 ;   

 I = 150 . ;   r (10%, 15%, 20%) ; 
    CF (20, 90, 160) . .;  

( )    .   
 ,     PI 
   0.   0=1. 
        

 E=PI. 

         (8)  

   = PI     (8)  (1) 
  ( . 3) 

                                    (9) 

. 3.   PI  
  

 
,   (3)  (5)  PI > 0=1    

  13,5%.   0,    
,  R ,   PI0 = 0=1,37  R=46% (  4).  
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