
OT3bIB 

Ha aBTOpe¢epaT ,n;IfCCepTar:(1:1OHHOH pa60TbI OmerrKOBa HBaHa AneKceeBWla Ha 

TeMY «llOBbIWeHHe TO'lHOCTH M8KP03KOHOMH'IeCKOrO 8H8JIH38 H 

npOrH03HpOB8HHII B Pc)) H8 OCHOBe ,llHH8MH'IeCKoro CTOX8CTH'IeCKOrO 

MO,lleJIHPOB8HHII», rrpe,n;CTaBJIeHHOH Ha COIfCKaHHe )"leHOH CTerreHH KaH,n;If,ll;aTa 

3KOHOMIf'leCKIfX HayK rro cneQHaJIbHOCTIf 08.00.13 - MaTeMaTH'leCKHe If 

HHcTPYMeHTaJIbHbIe MeTo,n;bI 3KOHOMIfKH 

AKTYaJIbHOCTb TeMhl IfCCJIenOBaHHH 

,l(IfcCepTaQIfOHHM pa60Ta OmerrKoBa MBaHa AneKceeBWla nOCB$lmeHa 

np06JIeMaM Mo,n;eJIHpOBaHIf$l 3KOHOMHKH POCCIfH C nOMOIl(b1O anrrapaTa 

,llHHaMH'leCKoro CToxaCTWleCKoro o6mero paBHOBeCIf$l (DSGE). B cymecTBYlOmIfX 

DSGE-Mo,n;eJI$IX POCCHH He,n;OCTaTO'lHO BHIfManH5I y,n;eJIeHO rrp06JIeMe 

Mo,n;eJIHpOBaHHH O)frn,n;anHH 3KOHOMWleCKIfX areHTOB (rro aHaJIOrHH C 3ana,n;HbIMH 

Mo,n;elIJlMH IfCrrOJIb3yeTC5I KOHQerrQHH paQIfOHaJIbHbI:X O)frn,n;aHHH), a TaroKe 

B3aHMOCB$l3H QeHhl Ha He¢Tb C HaQHOHaJIbHOH POCCHHCKOH BaJIIOTOH. 113-3a 3TOro 

panee pa3pa60TaHHble DSGE-MO,n;eJIH OKa3bIBaIOTC$I He BrrOJIHe 

rrpHcnoco6JIeHHbIMH K 3KOHOMHKe POCCHH, 'ITO npHBo,n;HT K CHH'lKeHHlO Ka'leCTBa 

rrporH030B. Reo6xo,n;HMOCTb pa3BHTHH ,n;anHoro THrra Mo,n;eJIHpOBaHHJf, er~ 

a,n;arrTaQHH K YCJIOBH5IM CTPaH C pa3BIfBalOII\eHCJI 3KcnopTHoopIfeHTIfpOBaHHOH 

3KOHOMIfKOil: 06YCJIaBJIIfBalOT aKTYaJIbHOCTb TeMhl HCCJIe,n;OBaHHH. 

ROBH3Ha If HayqHM 3Ha'lIfMOCTb lIHccepTaIlIfOHHOH pa60Thl 

1. 	Pa3pa6OTaH HOBhlH KJIacc DSGE-Mo,n;eJIeil:, OCHoBaHHbm Ha rIfrrOTe3e 

a,n;arrTIfBHbI:X OiI<H,n;aHIfH If IfCrrOJIb30BaHHIf HeJIIfHellHbI:X 3aBIfCIfMOCTeH 

Me'lK)J;y IfH¢lIJIQIfell If CTaBKOH npoQeHTa. 

2. 	Pa3pa6oTaHa DSGE-Mo,n;eJIb POCCHH, rrpe,n;Ha3Ha'leHHM ,n;lIJI KpaTKOCpO'lHOrO 

rrpOrH03HpOBaHHH BJIHHHHH Mep 3KOHOMH'leCKOll nOJIHTHKH Ha 

MaKpo3KoHoMWlecKHe rrpOQeCCbI B MeC5I'lHOll ,n;HHaMHKe. 

3. 	Pa3pa6OTaHa Mo,n;eJIb rrporHo3IfpoBaHHH BaJIlOTHOro Kypca, rro3Bomuoma$l 

)"lIfTbIBaTb ¢aKTop QeHbI Ha He¢Tb, XapaKTepHbIil: ,n;JI$I HaQHOHaJIbHOH 

3KOHOMHKH, H CBOllCTBeHHhlll DSGE-Mo,n;err$lM rro,n;xo,n; Ha OCHOBe rrapHTCTa 

npoQeHTHbIX CTaBOK. 

4. 	 C03,n;aH crreQHaJIIf3HPOBaHHbIH nporpaMMHbIH KOMrrrreKC, peaJIH3YlOIQIfH 

aBTopcKHH no,n;xo,n; K DSGE-Mo,n;eJIHpOBaHHIO H aBTOMaTIf3HPYlOIQIfH BeCb 

'lKH3HeHHbIH QIfKJI pa3pa60TKH If 3KcrrrryaTaQIfIf DSGE-Mo,n;errH, Ha'lHHa$l OT 

c60pa H o6pa6oTKH cTaTHCTH'leCKoil: HH¢opMan;HIf H 3aKaH'lHBM 
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