
B lIllCCepT~llOHHbIn COBeT AM 212.188.09 
rrpH <I>rBOY BO "IIepMcKIlii H~HOHaJIbHbIIi 

HccnellOBaTenbCKllH rrOnllTeXHll'leCKIlH yHllBepcHTeT" 

OT3bm 
na anTopc!jlcpaT lIlIcccPTa~lOlIlIoii paooTbl OlIlcmcona HnaHa AncKccCnlfqa Ha 

TCIIIY «lIonblIllcnllC TOqnOCTII MBKP03KOHOMllqCCKOrO aHBJIII3B II 

nporH03nponallll1I n P<I> lIa oCllonc AlmaMllqCCKOrO CTOXaCTllqCCKOrO 

MOAeJIllpOnaHlIlI», IIpCACTanJICHHOii lIa COIICKaHIIC yqCHOii CTCnCHII KalliUmaTa 

3KOHOMIIQCCKHX naYK 110 cnCnIlB.'1bHOCTH 08.00.13 - «MaTCManIQCCKIIC II 

HIICTpYMCIITaJIbHblC MCTOllbI :}ICOHOMHKH}} 

CepHJ! q,HHaHcoBblX KPH3HCOB B palnH'lnblX cTpanax, Ha'lHHaJI C 90-x rollOB rrpoIllJloro 

CToneTHJ!, rrOBnHJ!BIIIHX Ha MHPOBYIO 3KOHOMIlKY H q,HHaHCOBbIC CHCTeMbI lIPymx CTpaH, 

rrOllTBep.!{Hna aKTYaJIbHOCTb rrpo6neMbI oueHKIl BamOTHOrO pHCKa H rrpOrH03HpOBaHlUl 

BaJIlOTHOrO Kypca. CymeCTBYIOmHe Maxpo3KOnOMll'leCKHC MOllCJIH rrpOrH03HPOBaHlIJ!, Kax 

rrOKalblBaeT rrpaKTIiKa, HC lIaIOT eerO.!{HJ! 06:bJ!cnCHHlI B03HHKaIOmeil lIHHaMHKIl 

MaxP03KOHOMH'leCKIiX rrOKalaTeneH, rrOCKonbKY He Y'lHT!.IBaIOT oco6eHHOCTH HauHOHaJIbHOH 

3KOHOMIIKii POCCIHl. B CB1I3H C 3THM, a TIIlOKe B CBJ!3H C B03paCTaHHeM 3Ha'leHHl! 

rrpOrH03HPOBaHIiJ! BamOTHOrO Kypca H Konli'lecmeHHOH oueHKH naJIIOTHOro pHCKa ,l\IDl 

COXpaHeHlili YCTOiI'llIBOrO rrOnOlKeHIIJ! cY0:beKTOB 3KOHOMliKIl B ycnoBHBX rnOOaIIli3auHH H 

mrOCpaIIlilauli1i BamoTH!.IX P!.IHKOB Ii HeOOXO.!{HMOCThIO COBepUlenCTBOBaHHlI POCCIiHCKOii 

rrpaKTHKH rrpOrH03HPOBaHHJI MaKpo3KOHOMH'leCKIiX rrOKalaTeneil B yenoBHlIx HHTerpaUIIH 

POCCfHl B MHPOBOC coo6mCCTBO TeMa .!{HCCepTauHH lIBJIl1CTCli axryaJll;HoH. 

HaHoonee cymeCTBCHHbIC pe3ynbTaTbI lIHccepTauHoHHoro HccneIlOBaHHJI, COlleplKaIUHe 

Hay'lHYIO HOBH3HY: 

1. Ha OCHOBe lIIiHaMli'leCKOrO CTOXaCTH'leCKOrO MOl{enHpOBaHHJI rrOCTpoellbI IIOBbIe 

MOllenH, Y'lIiThIBaIOmHe COBPCMCHllbIC rrpaBliJ1a lICHelKHO-Kpe):{HTHOn rrOJIliTHKH H 

rr03BOnJIIOmHe rrpOBOlIHTb 60nee rnyooKHii allaIIH3 rrpouccca perynliponaIIIIJ! 

MaKp03KOHOMHQeCKliX rrapaMCTpoD POCCHH onarol{apJI yQery a):{arrTIiBHblX o~(HllaHHii 
3KOHOMIi'lCCKHX areHTon. 

2. IIoc'rpoeHa KpaTKOCpo'lHaJI lIHH~UdH'leCKaJI CTOXaCTH'ICCKaJI MOllen!. oomcro 

paBHOBeCID! ClKOHOMHKIi POCCHH, OCHOBaHHaJI Ha 3KOHOMCTpH'lCCKIlX MCTOnax H rr03BOJIJIIOmaJI 

rrOBbICHTb TO'lHOCTb rrporHo3H!.1X oueHOK PaHOBCCHbIX 3HaQCHHn MaxP03KOHOMH'lCCKHX 

rrOKlaTcnei! 

3. IIpe,LI..'lOlKCHa KaQeCTBCHHO Honall MeTO):{HKa rrporH03HpOBaHIIJ! BamOTHoro Kypca 

Ilonnapa K pyOJIIO, OCHOBaHHaJI Ha rrapHTeTe rrpOUCHTHbIX CTaDOK H py6J1eBoii UCHe Ha Heq,Th, 

ytfHThIBaIOmaJI ,nononHIiTCnbHble q,aKTOPbI PalBHTHJ! 3KOHOMHKH POCCHH. 

IIpaKTH'lcCKaJI 3Ha'lIiMOCTb pC3ynbTaToB lIHcccpTaUHoHHoro HCCJlCl{OBaIIlfJ! 

3aKJlIO'laCTCli B TOM, 'lTO palpa60TaHHbli! B PaMKax ,Il,HCeepTaL\HOHHOro Hccnc,nOBaHlill 

rrporpaMMHbli! KOMIInCKC AO «IIPOrH03}) MOlKeT ObITh IIPHMCHCH ,l\IDl nocrpoeHIiJ! 

KpaTKOCpO'lHOrO MaKp03KOHOMII'leCKOrO rrporH03a C DbICOKOi! TO'lIlOCTbIO. 

TeOpeTl1'lCCKaJI 3Haq!fMOC'!b IiCCnClIOBaIllill COCTOHT B palBHTHH TeopHH H MCTOllonorHH 

3KOIIOMHKO-MaTCMaTH'leCKoro MOllenllpOBaHlIll HaUIiOHaJI!.Hoi! 3KOHOMliKii Ha OClIOBe 

,Il,HHa~H'lCCKHX CTOXaCTII'lCCKIIX MOllcnen oomcro paBHODCCHJ! C aL\aIITHBHbIMII 

HHtPJIJIUHOHHbIMH O~(HlIaIlHllMH. 

BblCOKO OueHIiDaJI aBTopeq,epaT npellCTaDneHHoi! pa60TbI, CJ1ellYe1' ClIcnaTb HeKOTopbIe 

3a~e'laHHlI. 

BbIHeCeHHaJI Ha 3amnTY MOllcn" IIporH03HpOBaHIIJ! BaIIlOTHOrO Kypca l{OJllIapa K py6mo 

(rrYHKT 3 aBTOpcq,epaTa) HCl{OCTaTO'lHO rro,ll,poono OTpaJKCHa B aBTopeq,cpaTe, 'lTO He rr03B0J1JIeT 

http:rrporHo3H!.1X
http:BamoTH!.IX
http:08.00.13
http:212.188.09


 

mailto:letchi@udm.ru
http:08.00.13

