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113 JlBTopel\lepaT ,l(I1CCepTallilOHnOu. PJl60Tbi OmemwnJi HBJlnJl AJICKCCCSJI'IJi nJi TCMY 

«llOBbIWCIIJlC TO'lIlOeTJI MaKp03KOnOMJI'ICCKOrO JlnJlJIlI3a IInpOrH03UpOBaHUlI B P<l> 1IJ1 

OCHOSC ,l(lIl1aMlI'ICCKOrO CTOXaeTII'ICCKOrO ~1O,l(eJIIIpOSaHlI!l)}, npC,l(CTJlSJIeHIIOU lIa 

COnCKJlUnC Y'IcHoii CTCnCHlI KJlIlAII,l(JlTII 3KOnOMII'IeCKIIX naYK no CnClIllaJIbllOeTll 08.00.13 

- MaTCManl'lCCKlIe II III1CTpYMclITaJIbllblC MCTO,l(bl JKOIIOMIIKlI 

AKTyaJIbllOCTb AIlCCCPTaQIlOIIHOH pa6oTI>I OmCI1lWBa HBaHa AncKcecBll'la 

Hco6XO.l\IlMOCTblO nOBblIUCHml 

npOfH031lpOBaHIlJl Ha OCHOBC .l\HHaMll'lCCKOrO CTOXaCTll'lCCKOrO MO.l\eJIllpOBaHIlJl. Ha60p 

MCTO.l\OB Il aJlrOpllThIOB, a TaKlKe IlHcTpYMeHTaJlbHbIX Cpe,l(CTB, npe,l\1l0:lKeHHbIX aBTopoM 

;:mCcepTaUIlH, n03BOnJleT peIUHTb ,l(JlHHyro np06ncMY Ha OCHOBe yqeTa a.narrTHBHbIX O:lKH.l\aHlIli 

JKOHOMll'leCKIlX areHTOB. 

HaY'IHall IIOBII3I1a. I1pe,l\1lo)KcHHbIH JlBTOPOM HOBblH KlIJiCC .l\HHaMIl'leCKHX 

CTOXaCrn'lCCKIlX MO.l\elICli o5mero paBIIOBeCHJI H I10BbIH no.l\XO.l\ K MO.l\enllpOBaHHlO BaJlIOTHOrO 

Kypca npe.l\CTaBlIJI!OT cepbe3HbIli HaY'IHbIii HHTepec. OPlIrHHMbHblM npe,l(cTJlBJIHeTCJI Il 

npC,l\1l01l(CHHbrH aBTopoM nporpaMMHbIli KOMI1lleKC aBTOMaT1I3J1UIl1l nocTpoeHIlJl DSGE· 

MO.l\elIefi. 

llpaKTII'ICCKall UCIIIIOCTb. HHTCpeclloH 1I none3Hofi ,l\1lJl npaKTlI'IeCKOrO 

HcnOnh30BaHHJI JlBJIHeTCJI nocTpOCHHllJI aBTopoM B co5cTBellHoM nporpaMMHOM KOMnneKce 

DSGE-MO.l\enh POCClIH B MCCllquOH .l\lIHaMHKC .l\nll KpaTKOCpO'lHOrO npOrH0311pOBaHHJI 

MaKP03KOHOMlI'IeCKlIX npoueccoB B KomeKCTe npllHlIMaeMhIX Mep crnMynllpOBallllJl 

3KOHOMH'IeCKOrO pOCTa. 

Pe3ynbTaTbl .l\HCCepTaUlIOHHoro HCClIe.l\OBaHHJI MOryT 5bIT!, HCnOlIb30BaHbl 

q,e.l\epaJIhHblMlI BnaCTJlMlI, BbICIUlIMH Y'le5HblMlI 3aBe.l\eHIlJlMIl, KOMMep'leCKHMlI 

opraHl1311l\HJlMIl, 3aHHMaIOmllMHCJI MJlKP03KOHOMH'ICCKIlM npOrH03IlpOBaHlleM. 

1. 	 H3 TeKCTa aBTopeq,epaTa He COBceM nOHJlTHO, KaI<HM 05pa30M 1I B KaKIlX cnY'IllJIx 

aBTOP nepeKaJl1l5pOBbIBaCT pa3pa60TaHH}'IO MO.l\elIb; 

2. 	 B aBTopcKOH Mo,neJlH OKa3hlBaeTCJI He yqTeHHbtM 61IOK C 5IO,n:lKeTHbIMlI 

nOKa3aTenJ!MlI POCCHficKOfi <l>e,nepal\llll. 
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