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Ha aBTopedepar auccepranuoHHoii paborsr IllmmanoBckoro JIMutpus
BukropoBuua «Pa3paboTka MeTOHOB INPOTHOZMPOBAHHS POCCHICKOrO
PBIHKA KOPIIOPATHBHOT'O KPEAUTOBAHUSA C YYE€TOM HEIEHOBBIX OTpaHHYe-
HUI», TIPEeICTAaBICHHON Ha COMCKaHHE Y4YE€HOH CTeNeHM KaHIUOaTa dKo-
HOMMYecKMX Hayk mo cneumansHocTH 08.00.13 — «MatemaTudueckue u
HHCTPYMEHTAJIbHEIE METOBl 5KOHOMHUKH

AKTYaJILHOCTh TEMBI HCCIIE[IOBaHUS OOYCJIOBIIEHa HeOOXOAUMOCTEIO
JaJbHEHIIEro COBEPIIEHCTBOBAHUSA MEXaHW3Ma INPOTHO3MPOBAHMS pPa3NH4YHBIX
CEerMEHTOB HAIMOHATHHON KPEAUTHOH cHuCTeMbl. KOMIUIEKCHBIH NPOTHO3 — OAWH
U3 IJIaBHBIX ()aKTOPOB YCIEIIHOM pea3allii CTPaTerHl KpeAUTHOW OpraHN3auy
KaK B YCJIOBHSX 3KOHOMHUYECKO# HeCTaOMIIBHOCTH, TaK M B IEPHOARI AUHAMHYHOTO
9KOHOMHYECKOTO pocTa.

Henbio AuccepTanHOHHO#H paGoThl ABJIAETCS COBEPIICHCTBOBAHHE METO-
JIOB TIPOTHO3MPOBAHHUA POCCHICKOTO PHIHKA KOPIOPaTHBHOTO KpeAWTOBaHHA. B
KaueCTBE OCHOBHBIX HHCTPYMEHTOB MOBBILEHHS TOYHOCTH IPOTHO30B aBTOp HC-
NOJIb3YeT COBpEMEHHBIH YKOHOMHUKO-MaTEeMaTHYECKHUIl anmnapar: TeOpHIO IOCTpoe-
HHUA CHCTEM PETPECCHOHHBIX YPaBHEHHH M METOMbl HEIMHEHHOro MporpaMMHpO-
BaHusA. C yueToM 3apy6eXXHOTO M OTEUYECTBEHHOT'O OTBITa B 00JACTH IPOTHO3HPO-
BaHMA NUHAMUKHA OOBEMOB KPEIUTOBAHMS IPEIUIOKEHH HOBbIE METOABI HCC/Ie-
AOBaHHSA U NPOTHO3UPOBAHMUS KPEOUTHOM NEATENHOCTH, Oasupyroipecs Ha HC-
TIOJIb30BaHWH HOBBIX CTaTHCTHYECKMX nokasaTeneil — quddy3HbIX HHIEKCOB yCIO-
BUif 6aHKOBCKOT'O KPEANTOBAHUS.

B kxauecTBe 10CTOHHCTBA paboThl MOXXHO OTHECTH TOT MOMEHT, YTO aBTOD
PaccUMTaN HE TOJBKO TOUeYHble ¥ MHTEpBAIbHEIE ONEHKH HEH3BECTHBIX Ko3(bu-
OUEHTOB, HO M OLEHWI 3JIACTUMHOCTh NMPOTHO3HPYEMBIX IMOKa3areleil mo o0msc-
HAIOIUM ¢aKTOpaM.

'K nay4Hoii HOBH3HE IHCCEPTALMOHHOH PaGOTHI MOXHO OTHECTH Clie-
aytomee:

- MOCTPOEHBI aBTOPCKHE PAaBHOBECHBIE MOJEIH MEXIY CIIPOCOM H MPEIIONKe-
HHEM Ha pBIHKE KOPIOPATHUBHBIX KPEAHMTOB, KOTOPHIE Pa3BUBAIOT CYILECT-
BYIOIYIO TEOPHIO PHIHOYHBIX CTPYKTYP Ha KPEUTHOM pPBIHKE.

- COCTABJIEHbl aBTOPCKHE METObI KPATKOCPOYHOTO MPOTrHO3UPOBAHMA OCHOB-
HBIX TIOKa3aTejiell POCCHHCKOro KOPIOPATHBHOTO KPEAWTOBAHMS, OCHOBBI-
BAIOIIHECSA Ha CUCTEMAaX PerpecCHOHHBIX YPaBHEHHH.

- TIpEAJIOKEHBl METOABI ONpeleeHus NapaMeTpoB JEeHEXHO-KPEeJUTHOH Io-
JMUTHKM, TIO3BOJIAIONIHE pAlMOHAIBHO YNPABIATH IOKa3aTelsMM DpBIHKA
KOPIOPaTHBHOIO KpeAUTOBAHHUS.

Pe3synpTaTsl HcclenoBaHus OBUTH oMyGaHKOBaHbI B 15 HayYHBIX CTaThsX,
4 U3 KOTOPHIX BKIIIOUEHHI B nepeueHs BAK s mybavkanyu pesynsTaToB JOKTOP-
CKMX M KaHIUAATCKUX paboT.

B kauecTse 3amMeuaHHsi K aBropedepaTy MOKHO OTHECTH HCIMOJIB30BaHHE
aCHMITOTHYECKHUX KPWUTEpHEB I NPOBEPKH T'HIIOTe3 HA BEHINOJHEHHE YCIOBHH
I'aycca — MapkoBa, IPUTOAHBIX JIMIIG NPH 60NbIINX 00BEMax BEIOOPKH.
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Ananu3 aBTopedepara Mo3BOJIAeT C/IeNaTh BBIBOJ O TOM, 4TO JUCCEPTALlHs
SIBISIETCS CAMOCTOSITEIBHBIM Hay4YHBIM HCCJIEIOBAHMEM, COJIEpXKAIMM HOBBIE Ha-
yuHO o6ocHOBaHHBIE pa3paboTku. HuccepraioHHas pabora orBeuaeT TpeGoBa-
HUAM, TPeIBbABISEMBIM K KaHJUAATCKHM AMccepTalusaM, a e& astop lllumanoB-
ckuit JiMutpuii BUKTOPOBHY 3aciIy’KHBAeT IPHCYXICHUS YICHON CTCICHU KaH-
JHaTa SKOHOMUYECKHX Hayk no cnemmaibHocTH 08.00.13 — «MatemaTnueckue u
HHCTPYMEHTAJIBHBIE METOIB IKOHOMHKI.

3aBenyromuil Kadeapoi MaTeMaTHYECKHX METOAOB B 3KOHOMUKE
HUncTuTyTa 9KOHOMHUKH U YIIPaBIACHUS
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